SECTION | -A

This section reflects publicly traded corporate debt instrunents (nostly long term) originally issued at a discount after May 27, 1969,
and before January 1, 1985. Debt instrunents which nmatured or were entirely called before 2003 are not included. See Section |I-B for corporate
di scount debt instrunents issued after 1984.

CAUTION:  The following O D infornmati on supercedes previously published information. Nunmbers may vary from previous editions because of
roundi ng or updated information.

a D per
Daily O D per $1,000 $1, 000 of
of Maturity Val ue Maturity
| ssue Price Annual for Each Accrual Period Val ue for
(Percent of St at ed Total ~  cmeeee e Cal endar Year
I ssue Maturity Pri nci pal I nterest aDto 2003 1st 2003 2nd 2004 2nd = ---------------
Nanme of |ssuer CUSI P No. Dat e Dat e Anount ) Rat e 1/1/03 Peri od 2004 1st Peri od 2003 2004
Allied Corp. 019087AY1 08/15/84 08/ 01/ 03 9.412 0. 000 837.52 0. 322445 68. 36
019087AZ8  08/15/84 08/ 01/ 05 7.675 0. 000 653. 38 0. 248276 0.279853 0.317176 95.01 107. 61
019087BA2 08/15/84 08/ 01/ 07 6.113 0. 000 512. 37 0.193794 0.218277  0.247201 74.14 83.91
019087BBO  08/03/84 08/ 01/09 6. 136 0. 000 418. 94 0. 148210 0.165267  0.185297 56. 67 63. 51
Beker Industries Corp. 077266AB0  06/29/83  07/01/03 87.719 15. 875 113. 08 0. 053628 0. 063210 9.73
Caterpillar Tractor Co. 149123AP6 05/ 05/ 82 05/ 01/ 07* 42.369 6. 000 476. 48 0.063143 14. 33*
Corning A ass Wrks 219327AC7 03/ 12/ 82 03/ 15/ 07 48. 034 7.000 432. 27 0.057721 0. 057721 20.78 20.78
Enpi re | ncorporat ed 291737AB0O 06/ 07/ 83 12/ 31/ 07 59. 000 9. 000 192.78 0. 080255 0.092499  0.107195 31.84 36.91
Federal Nati onal
Mort gage Associ ation 313586QR3  07/05/84 07/ 05/ 14 3.625 0. 000 244. 34 0. 084982 0.094659  0.106017 32.76 36. 69
313586RC5 10/ 09/ 84 10/ 09/ 19 3. 200 0. 000 160. 37 0. 053200 0.058537 0.064764 19. 87 21.95
Fruit of the Loom Inc. 359416AH7 03/ 18/ 81 03/15/ 11 52. 750 7.000 343.31 0. 043135 0. 043135 15.74 15.79
General Foods Cor p. 369856AF6  06/23/81 06/ 15/ 11 51.624 7.000 347. 37 0. 044183 0. 044183 16. 13 16. 17
General Mdtors
Accept ance Cor poration 370424CF8  04/01/81 04/ 01/ 11 44.510 6. 000 402. 36 0. 050643 0. 050643 18. 48 18.54
I TT Corporation 450680AM6 05/ 06/ 81 05/ 01/ 11 41. 890 6. 500 419.70 0. 053059 0. 053059 19. 37 19. 42
I TT Corporation 460470AMD 07/ 01/ 81 07/01/ 11 50. 218 7.500 356. 84 0. 045434 0. 045434 16. 58 16. 63
K Mart Cor p. 482584AC3  01/17/83  01/01/08* 51. 600 6. 000 258. 49 0. 086494 0.097135 11. 97*
Kerr-MGee Corp. 492386AD9 11/17/81 11/01/11 49. 950 7.000 352. 93 0. 045745 0. 045745 16. 70 16. 74
Kr oger Co. 501044AJ0 03/30/83 04/01/03 53. 150 6. 000 454. 33 0. 157021 0. 176086 14. 17
Manor Care, Inc. 564054AB0  05/19/83  05/15/03 89.595 11. 375 99. 27 0. 035671 4.78
M dl and- Ross | nc. 597715AC5  02/18/82 02/ 15/ 07* 37.570 6. 000 521. 30 0. 068394 19. 08*
Penney, J.C., Co. 708160AH9 04/ 16/ 81 05/ 01/ 06 42. 060 6. 000 502. 37 0. 063350 0. 063350 23.12 23.19
Pepsi co Capital
Resour ces 713440AS4 04/ 14/ 82 04/ 01/ 03 6. 594 0. 000 923. 08 0.121988 10. 98
713440AT2 04/ 14/ 82 04/ 01/ 04 5.912 0. 000 887. 40 0.117273 0. 117273 42.80 10. 67
713440AU9 04/ 14/ 82 04/ 01/ 05 5.311 0. 000 854. 21 0.112886 0. 112886 41.20 41. 32
713440AV7 04/ 14/ 82 04/ 01/ 06 4.780 0. 000 823. 18 0. 108786 0. 108786 39.71 39.82
713440AWs 04/ 14/ 82 04/ 01/ 07 4.310 0. 000 794. 13 0. 104946 0. 104946 38.31 38.41
713440AX3 04/ 14/ 82 04/ 01/ 08 3. 894 0. 000 766. 80 0. 101335 0. 101335 36. 99 37.09
713440AY1 04/ 14/ 82 04/ 01/ 09 3.525 0. 000 741. 22 0. 097954 0. 097954 35.75 35. 85
713440AZ8 04/ 14/ 82 04/ 01/ 10 3. 196 0. 000 717. 17 0.094776 0.094776 34.59 34.69
713440BA2 04/ 14/ 82 04/ 01/ 11 2.904 0. 000 694. 51 0.091782 0. 091782 33.50 33.59
713440BB0 04/ 14/ 82 04/ 01/ 12 2.643 0. 000 673. 09 0. 088951 0. 088951 32.47 32.56
Petro- Lewi s Corp. 716451AH2 08/ 12/ 81 08/ 15/ 03 69. 834 12. 625 293. 18 0. 037529 8.48

* Called in 2003; reportable ODis conputed to call date.
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Name of |ssuer

Rapi d- Areri can Cor p

St udent Loan Marketing
Associ ation

Tennessee Gas Pipeline
formerly Tenneco, Inc

Transaneri ca Financi a
Cor p.

a D per
Daily O D per $1,000 $1, 000 of
of Maturity Val ue Maturity
| ssue Price Annual for Each Accrual Period Val ue for
(Percent of St at ed Total ~  cmeeee e Cal endar Year
I ssue Maturity Pri nci pal I nterest aDto 2003 1st 2003 2nd 2004 2nd = ---------------
CUSI P No. Dat e Dat e Anount ) Rat e 1/1/03 Peri od 2004 1st Peri od 2003 2004
753329AX9 03/01/84 03/01/03 7.645 0. 000 903. 09 0. 346754 20. 46
753329AY7 03/01/84 03/01/04 6.678 0. 000 788.79 0. 302859 0. 345796 123.68 20.75
753329Az4  03/01/84 03/01/05 5.832 0. 000 688. 96 0. 264538 0.302044  0.346760 108. 03 124. 23
753329BA8  03/01/84 03/01/06 5.094 0. 000 601. 76 0. 231055 0.263813 0.302869 94. 36 108. 51
753329BB6  03/01/84  03/01/07 4.449 0. 000 525. 59 0.201813 0.230426 0.264540 82.42 94. 77
863871AL3  08/15/84  05/15/14 3.900 0. 000 250. 70 0. 087578 0.097399 0.108916 33.33 37.25
863871AML 10/ 03/ 84 10/ 03/ 22 2.734 0. 000 126.75 0. 040940 0. 044884  0.049479 15.30 16. 84
880451AJ18 12/ 15/ 81 12/ 15/ 11 40. 783 6. 000 415. 40 0. 054831 0. 054831 19.74 19.74
893502AH7 03/ 19/ 81 03/ 15/ 11 48. 067 6. 500 377. 32 0.047414 0. 047414 17.31 17.35
893502AM6 08/ 18/ 82 09/ 01/ 07 3.816 0. 000 782. 62 0.105177 0.105177 38.39 38.49
893502AN4 08/ 18/ 82 03/01/ 10 2.753 0. 000 719.51 0. 096696 0. 096696 35.29 35.39
893502AP9 08/ 18/ 82 09/ 01/ 12 1.986 0. 000 664. 71 0. 089331 0. 089331 32.61 32.70



SECTION | -B

This section reflects publicly traded corporate debt instrunents (nostly long term) originally issued at a discount after Decenber 31, 1984.
Debt instrunents which natured or were entirely called before 2003 are not included. See Section |I-A for corporate di scount debt instrunments
i ssued before 1985.

CAUTION:  The following O D infornmati on supercedes previously published information. Nunmbers may vary from previous editions because of
roundi ng or updated information.

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
Nanme of |ssuer CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
ABC NACO, Inc. 000752AA3 09/01/00 01/15/04 74. 000 10. 500 160. 16 0.229563  0.254547  0.282251 95. 89 3.95
000752AB1 09/01/00 12/31/04 75. 000 10. 500 110.21 0.168454  0.184677 0.202461 0.221958 63. 60 76. 19
ABN Anro Bank N. V. 00079FBH4 07/16/03 01/16/14 100. 000 0. 000 0.114650 0.117016 0.119431 18. 92 42. 49
00079FBMB  08/13/03 11/13/13 100. 000 0. 000 0.119802 0.121094 0.123706 0.126373 16. 59 44.32
00079FBR2 09/10/03 09/10/13 100. 000 0. 000 0.139445  0.142945 0. 146533 15. 48 51. 62
00079FBX9 10/08/03 10/08/13 100. 000 0. 000 0.143334  0.147032 0.150826 11.90 52. 89
ADT Qperations, Inc. 000945AC9 07/06/95 07/06/10 38. 309 0. 000 235.31 0.108235 0.111753 0.115385 0.119135 0.123007 40. 85 43.55
APP Fi nance VI
Mauritius Limted 00202NAA3 11/18/97 11/18/12 20. 424 0. 000 147.08 0.104767  0.110464 0.116470 0.122803 0.129481 39.24 43.63
APP Fi nance VI |
Mauritius Linited 00202PAA8 04/30/98 04/30/03 100. 000 3. 500 0.376814 44.84
00202PAB6 04/ 30/98 04/30/03 100. 000 3. 500 0.376814 44. 84
00202PAC4 04/30/98 04/30/03 100. 000 3. 500 0.376814 44.84
Abr axa Pet rol eum Cor p. 003830AD8 01/23/03 05/01/07 36. 250 VARl ES 0.394705  0.422446  0.475522 0.535266 0.602516 135.31 177.38
003830AE6 01/23/03 05/01/07 36. 250 VARl ES 0.394705  0.422446  0.475522 0.535266 0.602516 135.31 177.38
003830AF3 01/23/03 05/01/07 36. 250 VARl ES 0.394705  0.422446  0.475522 0.535266 0.602516 135.31 177.38
ACME Metals, Inc. 004724AB6 08/11/94 08/01/04 67.821 VARl ES 0.374971  0.374969 0.374966 0.374964 134.99 78.74
Community Unit School
District No. 1 005770BQ4 06/ 03/03 02/01/07 104. 499 VARl ES 0.096710 0.097229  0.098849 0.095340 20. 19 35.01
005770BR2 06/ 03/03 02/01/08 103. 613 VARl ES 0.108883 0.109547 0.111619 0.107876 22.75 39. 56
Adel phi a Communi cati ons 006848AK1 02/22/94 02/15/04 100. 000 VARl ES 0.263888 0.263888 0.263888 95. 00 11.61
006848BKO 10/ 25/01 11/01/06 97. 161 10. 250 5.41 0.013599 0.014347 0.015136 0.015969 0.016847 5.12 5.70
Advance Hol di ng Corp. 007451AB3 04/15/98 04/ 15/09* 53. 586 VARl ES 0. 336009 34. 94*
Advant a Bank Cor poration 00761HAR2 02/ 25/03 02/21/06 98. 000 VARl ES 0.016132 0.018933 0.018999 0.019075 5. 30 6.85
Advanced Medical Optics 00763MADO 06/ 24/03 04/ 15/ 23 100. 000 VARl ES 0.221971  0.225140 0.230400 0.237171 42. 64 84. 30
00763MAE8 06/ 24/03 04/15/23 100. 000 VARl ES 0.221971  0.225140 0.230400 0.237171 42. 64 84. 30
Agi | ent Technol ogi es 00846UAA9 11/27/01 12/01/21 100. 000 VARl ES 0.257501 0.265120 0.273073 0.281374 0.290038 94. 54 100. 31
00846UAB7 11/27/01 12/01/21 100. 000 VARl ES 0.257501  0.265120 0.273073 0.281374 0.290038 94. 54 100. 31
Airgate PCS, Inc. 009367AA1 09/30/99 10/01/09 48. 370 VARl ES 0.293335 0.314434 0.337051 0.361294 0.387281 113.33 130. 22
009367AB9 09/30/99 10/01/09 48. 370 VARl ES 0.293335 0.314434 0.337051 0.361294 0.387281 113.33 130. 22
Al addi n Gam ng Hol di ngs 010714AC7 02/26/98 03/01/10 45.168 VARl ES 0.361254  0.382106 0.387466  0.384489 0.392211 138. 89 141. 84
Al aneda, CA 010781AQ%6 03/14/02 02/01/12 97. 458 7.625 1.41 0.004970 0.005169 0.005376 0.005591 0.005815 1.89 2.04
010781AW2 03/14/02 02/01/10 97. 388 7.500 1.98 0.007001 0.007280 0.007569 0.007870 0.008183 2. 66 2.87
Al anosa Del aware, Inc. 011593AA8 02/08/00 02/15/10 53. 456 VARl ES 0.261797 0.278649 0.296586 0.315678 0.335998 102. 01 115.57
Al aris Medical, Inc. 011637AC9 07/28/98 08/01/08 58. 144 VARl ES 0.277317  0.292742 0.309026 0.309026 0.309026 107. 37 111.25

* Called in 2003; reportable ODis conputed to call date.
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a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
Nanme of |ssuer CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
Al aska Communi cati ons
Systenms Hol di ngs, Inc. 011679AD9 08/26/03 08/15/11 96. 687 9. 875 0. 007665 0.008043 0.008466 . 96 2.94
011679AE7 08/26/03 08/15/11 96. 687 9. 875 0. 007665 0.008043 0.008466 . 96 2.94
011679AF4 08/26/03 08/15/11 96. 687 9. 875 0. 007665 0.008043 0.008466 . 96 2.94
Al goma Steel, Inc. 01566MAA3 07/12/95 07/15/05 90. 154 12. 375 59. 64 0.034484  0.036942 0.039574 0.042394 0.045415 13.70 15.72
Al | eghany Cor poration 017176AA6 07/16/86 03/01/04 25. 599 0. 000 658. 19 0.193861 0.198215 0.208289 73. 32 12.50
Al l ergan, Inc. 018490AD4 11/06/02 11/06/22 77.941 0. 000 1.49 0.027062 0.027232 0.027402 0.027573 0.027745 9.79 9.91
018490AE2 11/06/02 11/06/22 77.941 0. 000 1.49 0.027062 0.027232 0.027402 0.027573 0.027745 9.79 9.91
Al lete Capital | 01853P209 03/20/96 12/31/15 100. 000 8. 050 0.223611 0.223611 0.223611 0.223611 0.223611 80. 50 80. 50
Al l'i ant Energy Resources 018803205 02/15/00 02/15/30 100. 000 VARl ES 0.283217 0.287137 0.297566 0.308494 0.319946 104. 62 112.13
018803304 02/15/00 02/15/30 100. 000 VARl ES 0.283217 0.287137 0.297566 0.308494 0.319946 104. 62 112.13
018803403 02/15/00 02/15/30 100. 000 VARl ES 0.283217 0.287137 0.297566 0.308494 0.319946 104. 62 112.13
Al ltel Corporation 020039798 05/06/02 05/17/07 100. 000 VARl ES 0.199461 0.200395 0.201362 0.202364 0.203401 72.06 72.76
020039822 05/06/02 05/17/07 100. 000 VARl ES 0.199461 0.200395 0.201362 0.202364 0.203401 72.06 72.76
Al pharma, |Inc. 020813AC5 06/02/99 06/01/06 100. 000 3. 000 0.136412  0.141102 0.145954 0.150972 0.156163 50. 24 53.75
020813AD3 06/02/99 06/01/06 100. 000 3. 000 0.136412 0.141102 0.145954 0.150972 0.156163 50. 24 53.75
020813AE1 06/02/99 06/01/06 100. 000 3. 000 0.136412  0.141102 0.145954 0.150972 0.156163 50. 24 53.75
Al za Cor poration 022615AC2 07/14/94 07/14/14 35.471 0. 000 195. 30 0.078303 0.080359 0.082468 0.084633 0.086855 29. 25 30.81
Anmazon. com Inc. 023135AC0 05/08/98 05/01/08* 61. 507 VARl ES 0.264545 0.277772 39. 25*
Anerica Online, Inc. 02364JAC8 12/06/99 12/06/19 55. 126 0. 000 52. 77 0.050231 0.050985 0.051750 0.052526 0.053314 18. 26 18.81
Anmerican Conmmerci al
Li nes LLC 025198AE2 05/29/02 01/01/08 92. 250 11. 250 5.82 0.029332 0.031276 0.033349 0.035559 10.91 12.40
025198AF9 05/29/02 07/01/08 53. 606 VARl ES 0.411871  0.461624 0.517387 0.579887 157. 23 197.51
Anerican Electric Power
Conpany, Inc. 025537200 06/11/02 08/16/07 100. 000 VARl ES 0.186516  0.187405 0.188323 0.189273 0.190254 67. 55 68. 23
025537AC5 06/11/02 08/16/07 100. 000 VARl ES 0.186516  0.187405 0.188323 0.189273 0.190254 67. 55 68. 23
Anerican Skiing Company 029654AG 01/15/97 07/15/06 97. 279 12. 000 13.33 0.008505 0.009036 0.009601 0.010201 0.010839 3.34 3.77
Anerican Towers, Inc. 03027RAA1 02/01/03 08/01/08 45. 465 0. 000 0.187636  0.201575 0.216549 0.232636 64. 01 79.92
03027RAB9 02/01/03 08/01/08 45. 465 0. 000 0.187636  0.201575 0.216549 0.232636 64. 01 79.92
03027RAC7 02/01/03 08/01/08 45. 465 0. 000 0.187636  0.201575 0.216549 0.232636 64.01 79.92
03027RAD5 02/01/03 08/01/08 45. 465 0. 000 0.187636  0.201575 0.216549 0.232636 64. 01 79.92
AnerUs Group Co. 03072M405 05/28/03 05/16/08 100. 000 VARl ES 0.177351 0.178083 0.178891 0.179725 37.81 64. 33
03072Mb04 05/28/03 05/16/08 100. 000 VARl ES 0.177351 0.178083 0.178891 0.179725 37.81 64. 33
Anadar ko Petrol eum
Cor por ati on 032511AP2 03/07/00 03/07/20* 49. 960 0. 000 51.31 0.052974 0. 053901 5. 54*
032511AQQ 03/13/01 03/13/21 100. 000 0. 000 0.214906  0.222406 0.230168 0.238201 0.246514 80. 36 86. 07
032511AR8 03/13/01 03/13/21 100. 000 0. 000 0.214906  0.222406 0.230168 0.238201 0.246514 80. 36 86. 07
Ani xter International 035290AA3 06/28/00 06/28/20 25. 257 0. 000 47. 64 0.057688 0.059381 0.061459 0.063610 0.066198 21.38 22.91
035290AB1 06/28/00 06/28/20 25. 257 0. 000 47. 64 0.057688 0.059381 0.061459 0.063610 0.066198 21. 38 22.91
035290AC9 06/28/00 06/28/20 25. 257 0. 000 47. 64 0.057688 0.059381 0.061459 0.063610 0.066198 21. 38 22.91
035290AD7 07/07/03 07/07/33 38.016 VARl ES 0.077091  0.079905 0.082822 13.41 29. 26

* Called in 2003; reportable ODis conputed to call date.
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Nanme of |ssuer

Ani xter International

Anker Coal G oup, Inc.
Ant hem I nc.

Ant hony Crane Cap. Corp.
Aon Corporation

Apogent Technol ogi es

Arch Escrow Corporation

Arch Wrel ess Hol di ngs,
I nc.

Republic of Argentina

Arlington Sport Facility

Devel opnent Authority
Armstrong County

I ndustrial Devel oprent
Atlanta U ban

Resi denti al Fi nance
ATMEL Cor por ati on

Aval on Cable, LLC
Avon Products, Inc.

Azusa, California
Redevel opnent Agency

B. F. Goodrich Conpany

BGAS, Inc.

Bank of America Corp.

Bank of Anerica Corp.

* Called in 2003; reportable ODis conputed to call

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Pri nci pal nt er est aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
035290AE5 07/07/03 07/07/33 38.016 VARl ES 0.077091  0.079905 0.082822 13.41 29. 26
035290AF2 07/07/03 07/07/33 38.016 VARl ES 0.077091  0.079905 0.082822 13.41 29.26
035396AE0 10/28/99 10/01/07* 84. 997 14. 250 0.433662  0.435039 0.439120 122. 60*
03674B203 11/02/01 11/15/06 100. 000 VARl ES 0.196009 0.193907 0.197183 0.196212 71.21 62.72
036778AC2 07/31/03 02/01/08 3. 000 VARl ES 0.155995 0.156807 0.303573 0.328490 23.68 108. 62
037389AQ6 11/07/02 11/15/12 100. 000 VARl ES 0.253045 0.260121 0.267532 0.275280 0.283380 93. 04 98. 44
037389ATO 11/07/02 11/15/12 100. 000 VARl ES 0.253045 0.260121 0.267532 0.275280 0.283380 93. 04 98. 44
03760AAD3 10/10/01 10/15/21 100. 000 VARl ES 0.169963 0.173132 0.176394 0.179752 0.183209 62. 25 64. 62
03760AAE1 10/10/01 10/15/21 100. 000 VARl ES 0.169963 0.173132 0.176394 0.179752 0.183209 62. 25 64. 62
039384AC6 04/09/99 04/15/08 95. 091 13.750 13.19 0.012720 0.013658 0.014665 0.015747 0.016908 4.90 5.64
039392AB1 05/29/02 05/15/09 100. 000 VARl ES 0.351776  0.372883  0.395255 0.418971 0.444109 132. 44 148. 81
040114AZ3 12/ 04/98 12/ 04/05 97. 750 11. 000 10. 95 0.009467 0.010010 0.010584 0.011192 0.011834 3.54 3.95
040114BD1 03/01/99 03/01/29 75.576 8. 875 0.021036  0.022341 0.023726 0.025197 0.025196 8.13 8.98
040114BK5 10/15/99 10/15/03 66. 421 0. 000 258. 56 0.263183 0.276993 77.23
040114BL3 10/15/99 10/15/04 58. 701 0. 000 239.75 0.245640 0.259080 0.273256 0.288207 92. 95 80. 30
040114GA2 06/15/00 06/15/15 91. 700 11.750 5.58 0.007303 0.007779 0.008285 0.008825 0.009399 2.73 3.10
040114380 07/21/00 07/21/30 80. 144 10. 250 1.72 0.002214  0.002356 0.002508 0.002669 0.002841 . 87 .99
040114GF1 06/19/01 12/19/08 77.800 VARl ES 0.196086  0.211952 0.229101 0.248570 0.249578 73.84 86. 05
040114G® 06/19/01 06/19/18 75. 375 12. 250 0.384766  0.411295  0.442069 0.475145 0.513503 146. 04 168.78
040114GH7 06/19/01 06/19/31 75. 250 12. 000 0.365572  0.389683 0.417666  0.447658 0.482441 138. 52 159. 20
04184EAA7 02/17/93 12/31/08 28. 800 0. 000 336.78 0.138789  0.144339 0.150112 0.156116 0.162360 50. 97 55.13
04233KAB2 07/29/99 08/20/34 6. 955 0. 000 20. 69 0.018893 0.019625 0.020386 0.021176 0.021996 7.13 7.69
047852DF2 09/08/94 10/01/16 16. 362 0. 000 160. 11 0.073765 0.076853 0.080071 0.083424 0.086917 27. 68 30. 05
049513AB0O 04/21/98 04/21/18 33. 785 0. 000 98. 04 0.065891 0.067703 0.069565 0.071478 0.073443 24.30 25. 66
049513AC8 04/21/98 04/21/18 33.785 0. 000 98. 04 0.065891 0.067703 0.069565 0.071478 0.073443 24. 30 25. 66
053402AB9 12/10/98 12/01/08 56. 332 VARl ES 0.290669 0.306242 0.204459 0.204458 0.205581 106. 27 74.87
054303AN2 07/12/00 07/12/20* 47.566 0. 000 45.71 0.053370 0. 054370 10. 37*
054303AP7 07/12/00 07/12/20* 47.566 0. 000 45.71 0.053370 0. 054370 10. 37*
05502MAB9 06/ 16/92 12/01/12 16. 502 0. 000 252.61 0.103665 0.108332 0.113209 0.118305 0.123630 38.45 41.99
05538W208 07/06/95 09/30/25 100. 000 8. 300 0.228022 0.226776 0.226776 0.226776 0.228022 82.88 83. 12
055432AD0 05/14/01 03/31/06 80. 884 10. 000 49.18 0.094075 0.101487 0.109484 0.118111 0.127417 36. 60 42.60
060505AT1 10/29/02 03/01/07 94. 733 0. 000 0.094858 0.096016 0.097747 0.099509 0.101302 34.70 35.93
06050MACL 09/07/99 09/07/06 100. 000 0. 250 0.243578 0.252038 0.260800 0.269875 0.279275 91. 17 97. 63
06050VAF4 11/19/99 11/19/04 100. 000 0. 000 0.230851 0.238700 0.246815 0.255207 85. 19 80. 00
06050MAW  11/10/00 11/10/07 110. 000 0. 250 0.274559  0.284929 0.295701 0.306890 0.318513 101.79 109. 63
06050MBQ® 11/16/01 05/16/03 100. 000 0. 000 0.070796 9. 56
date.
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SECTION | -B

Nanme of |ssuer

Bank of Anerica Corp.

Bank of America Corp.
Baxter International,Ilnc

Bayeri sche Landesbank
Bayeri sche Landesbank
Bear Stearns Conpani es
Bear Stearns Conpani es

Beaver County Industrial
Devel opnent Authority
Bel | Sout h

Tel ecomuni cat i ons
Big Gty Radio, Inc.

Bri ght point, Inc.

Brill Media Conpany

Budget Group Capital
Tr ust

Buffets, Inc.

Bureau and Put nam
County, IL

* Called in 2003; reportable ODis conputed to call

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
06050MBUO 03/27/02 03/28/05 100. 000 0. 000 0.143699 0.147324  0.151040 0.154850 0.158756 53. 07 55.78
06050MBV8 06/ 28/02 07/02/07 100. 000 0. 000 0.132269 0.135416 0.138639 0.141938 0.145315 49. 32 51.70
06050MBY2 11/27/02 11/29/07 100. 000 0. 000 0.111008 0.113226  0.115487 0.117795 0.120148 40. 51 42.14
06050MBZ9 12/05/02 12/05/07* 100. 000 0. 000 0.113888 17. 54*
06050MCB1 02/ 20/03 02/20/08 100. 000 0. 000 0.101388 0.103239 0.105123 0.107041 31. 77 38.00
06050MCH8 04/ 25/03 04/29/08 100. 000 0. 000 0.098388  0.098427 0.100170 0.101944 0.103750 24.32 36. 60
06050MCK1 05/30/03 06/03/08 100. 000 0. 000 0.080421 0.080441 0.081605 0.082786 0.083985 17.01 29. 66
06050MCM7 06/ 04/ 03 06/ 04/ 07 100. 000 0. 000 0. 066667 0.067467 0.068276 0.069095 13. 82 24.48
06050MCN5 05/ 29/03 05/29/08 100. 000 0. 000 0.083333 0.084583 0.085852 0.087139 17.71 30.76
06050MCPO 06/ 25/03 06/ 25/10 100. 000 0. 000 0.098611 0.100362 0.102143 0.103956 18. 35 36. 47
06050MCQ8 07/25/03 07/29/08 100. 000 0. 000 0.096028 0.096065 0.097725 0.099415 14.99 35.39
06606NAJ3 04/27/99 04/27/04 100. 000 0. 000 0.198431 0.204225 0.210189 73.23 24.38
071813406 12/17/02 02/16/08 100. 000 VARl ES 0.121846  0.121991  0.122473 0.122966 0.123470 43.98 44.31
071813604 12/17/02 02/16/08 100. 000 VARl ES 0.121846  0.121991  0.122473 0.122966 0.123470 43.98 44. 31
071813AQ2 05/21/01 06/01/21 100. 000 1. 250 0.182394 0.186898 0.191539 0.196322 0.201250 66. 75 70. 11
071813AR0 05/21/01 06/01/21 100. 000 1. 250 0.182394  0.186898 0.191539 0.196322 0.201250 66. 75 70.11
072738503 06/ 05/03 06/ 06/06 100. 000 0. 000 0.048564  0.048566 0.048991 0.049419 0.049851 10. 02 17.74
0727CG0AA8 05/31/02 05/28/10 100. 000 0. 000 0.150928  0.154923 0.159025 0.163235 0.167556 55. 32 58. 29
073902371 05/21/97 05/20/03 100. 000 0. 000 0. 280159 38.94
073928JS3 06/03/99 06/30/11 46. 328 0. 000 118. 65 0.104634 0.108021  0.111517 0.115127 0.118854 38.28 40. 80
073928WN9 02/ 27/02 08/15/13 49. 000 0. 000 26.49 0.086613 0.090831 0.092173 0.096129 0.098088 33.15 35.28
07487TAB9 04/29/99 11/20/24 17.103 0. 000 49. 43 0.042708 0.044210 0.045763 0.047372 0.049037 15.77 16. 90
079867AS6 12/13/95 12/15/95 25. 235 VARl ES 0.076969 0.079605 0.082332 0.085151 0.088068 28. 27 30.24
089098AA5 03/17/98 03/15/05* 72. 055 VARl ES 0.310763 0. 305696 71. 60*
089098AB3 03/17/98 03/15/05* 72. 055 VARl ES 0.310763 0. 305696 71. 60*
089098AC1 03/17/98 03/15/05* 72. 055 VARl ES 0.310763 0. 305696 71. 60*
109473AA6 03/11/98 03/11/18* 45. 289 0. 000 94. 97 0.060138 0.061341 7.22*
109473AB4 03/11/98 03/11/18* 45. 289 0. 000 94. 97 0.060138 0.061341 7.22*
109473AC2 03/11/98 03/11/18* 45. 289 0. 000 94. 97 0.060138 0.061341 7.22*
109492AC2 12/30/97 12/15/07 89. 963 VARl ES 0.130085 0.129774 0.130198 0.130648 0.131847 47. 42 47.76
109492AH1 12/30/97 12/15/07 92. 200 7.500 0.129508 0.131000 0.131503 0.132037 0.131479 47.57 48. 23
119001204 06/19/98 06/ 15/28 100. 000 6. 250 0.175582  0.174745 0.174871 0.175002 0.176099 63. 92 64. 05
119001303 06/19/98 06/15/28 100. 000 6. 250 0.175582  0.174745 0.174871 0.175002 0.176099 63. 92 64. 05
119882AA6 06/28/02 07/15/10 96. 181 11. 250 1.51 0.008233 0.008727 0.009251 0.009806 0.010395 3.22 3.62
119882AB4 06/28/02 07/15/10 96. 181 11. 250 1.51 0.008233 0.008727 0.009251 0.009806 0.010395 3.22 3.62
121061CC7 03/18/03 12/01/04 103.778 0. 000 0.072826 0.073199 0.074123 0.075060 20.72 24.63
121061CD5 03/18/03 12/01/05 105. 386 VARl ES 0.086136  0.086650 0.087925 0.089218 0.083379 24.52 31.75
date.



SECTION | -B

Nanme of |ssuer

Bureau and Put nam
County, IL

Butl er County Industrial
Devel opnent Authority

CFW Conmuni cat i ons

Sirius Satellite Radio
Cal |l -Net Enterprises

Cellular, Inc
Cendant Cor poration

Cent er poi nt Energy, Inc

Century Communi cations

Chiron Cor poration

Chubb Cor poration

* Called in 2003; reportable ODis conputed to cal

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
121061CE3 03/18/03 12/01/06 106. 270 VARl ES 0.101765 0.102477 0.104243 0.106040 0.099070 29.00 37.70
12359RAQ® 01/15/97 11/01/05 51. 150 0. 000 294.42 0.171681  0.178349  0.185276 0.192472 0.199948 63. 82 68. 87
12359RAR3 01/ 15/97 05/01/06 49. 018 0. 000 284. 37 0.166044  0.172535 0.179280 0.186288 0.193570 61. 74 66. 66
12359RAS1 01/15/97 11/01/06 47.084 0. 000 274.01 0.160087 0.166361 0.172881 0.179656 0.186697 59. 53 64. 29
12359RAT9 01/15/97 05/01/07 45.174 0. 000 264. 13 0.154438 0.160513 0.166828 0.173392 0.180213 57. 43 62. 04
12359RAU6 01/15/97 11/01/07 43.373 0. 000 254. 40 0.148829  0.154699 0.160800 0.167143 0.173735 55. 35 59. 81
12359RAV4 01/ 15/97 05/01/08 41. 546 0. 000 245. 20 0.143603  0.149296 0.155215 0.161368 0.167765 53. 42 57.74
12359RAW2 01/ 15/97 11/01/08 39.917 0. 000 235.94 0.138221  0.143707 0.149411  0.155342 0.161507 51. 42 55. 58
12359RAX0 01/15/97 05/01/09 38. 166 0. 000 227.35 0.133365 0.138692  0.144232 0.149993 0.155984 49. 62 53. 67
12359RAY8 01/15/97 11/01/09 36. 700 0. 000 218.61 0.128243  0.133365 0.138692 0.144232 0.149993 47.72 51. 60
12359RAZ5 01/15/97 05/01/10 35.110 0. 000 210. 43 0.123578 0.128539 0.133699 0.139066 0.144649 45.99 49.75
12359RBA9 01/15/97 11/01/10 33.621 0. 000 202. 43 0.118978  0.123772 0.128759  0.133947 0.139344 44. 28 47.92
12359RBB7 01/15/97 05/01/11 32.274 0. 000 194. 62 0.114418 0.119035 0.123837 0.128833 0.134030 42.59 46. 09
124923AA1 07/ 26/ 00 08/15/10* 96. 149 13. 000 5.25 0.006892 0.007365 0.007870 1.82*
124923AB9 07/26/00 08/15/10* 96. 149 13. 000 5.25 0.006892 0.007365 0.007870 1. 82*
124923AD5 07/26/00 08/15/10* 96. 149 13. 000 5.25 0.006892 0.007365 0.007870 1.82*
124923AE3 07/26/00 08/15/10* 96. 149 13. 000 5.25 0.006892 0.007365 0.007870 1. 82*
125127AA8 11/26/97 12/01/07 42.106 VARl ES 0.438261  0.440068 0.442026 0.444149 0.446448 158. 21 159. 64
125127AB6 11/26/97 12/01/07 42.106 VARl ES 0.438261  0.440068 0.442026 0.444149 0.446448 158. 21 159. 64
130910AE2 07/24/98 08/15/08 64. 249 VARl ES 0.227522  0.237691  0.248314  0.248313 0.248312 86. 57 89. 39
151163AC6 09/07/93 09/01/03 56. 609 VARl ES 0.326378 0.326378 78.33
151313AE3 02/13/01 02/13/21 60. 841 0. 000 0.183874  0.192581 0.201700 0.211250 0.221253 70. 22 77.03
151313AF0 02/13/01 02/13/21 60. 841 0. 000 0.183873 0.192580 0.201698 0.211249 0.221251 70. 22 77.03
151313AG3 05/04/01 05/04/21 100. 000 0. 000 0.290854  0.299273 0.316479 0.327439 0.348178 109. 20 119. 69
151313AH6 05/04/01 05/04/21 100. 000 0. 000 0.290854  0.299273 0.316479 0.327439 0.348178 109. 20 119. 69
151313AJ2 07/27/01 08/17/06 99. 000 VARl ES 0.201320 0.201854 0.202407 0.202980 0.203169 72.72 73.07
151313AM6  11/27/01 11/27/11 100. 000 3.875 0.272304  0.279952 0.287954 0.296329 0.305092 99. 94 105.75
151313AN3 11/27/01 11/27/11 100. 000 3.875 0.272304  0.279952 0.287954 0.296329 0.305092 99. 94 105.75
151897206 09/21/99 09/15/29 100. 000 2.000 0.344634 0.358826 0.373714 0.389333 0.405718 129.71 140.74
156503AF1 04/01/93 03/15/03 42.125 0. 000 561. 28 0. 236037 17. 47
156503AK0 11/13/97 11/15/17 93. 375 8. 375 7.78 0.005301 0.005543 0.005795 0.006058 0.006334 1.97 2.16
156503AM6 01/ 15/98 01/15/08 41. 266 0. 000 227.61 0.151141  0.160598 0.165129  0.174497 0.180411 59. 26 64.74
156503AN4 01/ 15/98 01/15/08 41. 266 0. 000 227.61 0.151141  0.160598 0.165129 0.174497 0.180411 59. 26 64.74
170040AD1 06/ 12/01 06/12/31 55. 045 0. 000 0.105829 0.108603 0.112062 0.115631 0.119969 39. 26 41.83
170040AE9 06/12/01 06/12/31 55. 045 0. 000 0.105829 0.108603 0.112062 0.115631 0.119969 39. 26 41.83
171232309 12/02/02 11/16/07 100. 000 VARl ES 0.133278 0.133739  0.134282  0.134838 0.135407 48. 11 48. 49
171232507 06/ 24/03 08/16/08 100. 000 VARl ES 0.086263 0.086369 0.086737 0.087111 16. 15 31.26
171232AG 12/02/02 11/16/07 100. 000 VARl ES 0.133278 0.133739 0.134282 0.134838 0.135407 48. 11 48. 49
171232AK7 06/ 24/03 08/16/08 100. 000 VARl ES 0. 086263 0.086369 0.086737 0.087111 16. 15 31. 26
date.
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Chukchansi Economi c
Devel opnent Authority

Ci nemar k Mexi co, Inc.

Citizens Communi cati ons
Company
Citrix Systens, Inc.

Col unbi a, Repulic
COLT Tel ecom Group, PLC

Contast Corporation

Condi sco Hol di ngs Co, I nc
Coned Fi nancing |

Consol tex G oup
Consuners Ener gy

Fi nancing |
Conver gent Conmuni cati on
Cook County, Illinois
Cook County, Illinois
Cook County, Illinois
Cook County, Illinois

School District No.155

* Called in 2003; reportable ODis conputed to call

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
171276AA6 10/08/02 06/ 15/09 91. 476 14.500 1.72 0.021211 0.022978 0.024892 0.026965 0.029212 8.01 9. 40
171276AB4 10/08/02 06/15/09 91. 476 14.500 1.72 0.021211 0.022978 0.024892 0.026965 0.029212 8.01 9. 40
172438AD5 09/30/96 08/01/03 100. 000 VARl ES 0.346237  0.347045 72.85
172438AE3 09/30/96 08/01/03 100. 000 VARl ES 0.346237  0.347045 72.85
17453B200 06/19/01 08/17/06 98. 920 VARl ES 0.218116  0.219316 0.220564 0.221860 0.222037 79. 07 79.83
177376AA8 03/22/99 03/22/19 35.471 0. 000 76. 68 0.062016 0.063644 0.065314 0.067029 0.068788 22.95 24. 17
177376AB6 03/22/99 03/22/19 35.471 0. 000 76. 68 0.062016 0.063644 0.065314 0.067029 0.068788 22.95 24. 17
195325AP0 03/09/99 03/09/04 97. 354 10. 875 18.78 0.016703 0.017671 0.018695 6.41 1.27
196877AA2 12/17/96 12/15/06 54. 067 VARl ES 0.340072  0.340490 0.340933 0.341404 0.341904 122.51 122.84
196877AB0 12/17/96 12/15/06 54. 067 VARl ES 0.340072  0.340490 0.340933 0.341404 0.341904 122.51 122.84
200300507 10/15/99 10/15/29 100. 000 2.000 0.377238  0.394151  0.411954 0.430692 0.450416 141. 49 154. 60
200300606 11/15/99 11/15/29 100. 000 2.000 0.370953  0.387324  0.404544  0.422659 0.441713 138. 03 150. 61
200300BH3 12/19/00 12/19/20 77.941 0. 000 20.00 0.027745 0.027919 0.028093 0.028269 0.028446 10. 02 10. 15
200335AB3 08/12/02 06/30/05* 85. 336 11. 000 0. 427545 50. 02*
20033V209 09/26/95 09/ 30/ 35* 100. 000 8. 480 0. 232967 18. 17*
210305AC2 02/12/02 01/31/09 100. 000 VARl ES 0.298961 0.303923 0.298974 0.302266 0.298987 106. 25 106. 25
210519203 01/01/97 12/31/15 100. 000 8. 360 0.232222  0.232222 0.232222 0.232222 0.232222 83. 60 83. 60
211914AC0 04/02/98 04/01/08 95. 696 13. 000 13.62 0.010750 0.011492 0.012286 0.013134 0.014041 4.14 4.73
213314DE4 09/16/03 12/01/08 79. 030 0. 000 0.100294 0.101252 0.103565 0.105931 10. 56 37.01
214471HQ0 12/30/02 12/01/22 21.989 0. 000 .05 0.047335 0.048874 0.050768 0.052735 0.054778 17.42 18.75
215093EV3 06/17/03 12/01/13 59. 669 0. 000 0.082871 0.084758 0.086877 0.089049 16. 13 31.02
215093EWM. 06/17/03 12/01/14 55. 539 0. 000 0.080220 0.082121 0.084256 0.086446 15. 62 30.08
215093EX9 06/17/03 12/01/15 51. 495 0. 000 0.077239 0.079140 0.081277 0.083471 15. 04 29.00
215219DU7 02/01/01 12/01/03 84. 345 0. 000 103. 05 0.159477  0.164339 53. 50
215219DV5 02/01/01 12/01/04 78. 838 0. 000 99. 63 0.154521  0.159387 0.164405 0.169581 56. 80 55.19
215219DWB 02/ 01/01 12/01/05 73.577 0. 000 95.31 0.148057 0.152830 0.157757 0.162843 0.168093 54. 45 58. 02
215219DX1 02/01/01 12/01/06 68. 469 0. 000 90. 86 0.141365 0.146029 0.150846 0.155823 0.160963 52.02 55. 50
215219DY9 02/01/01 12/01/07 63. 741 0. 000 85.94 0.133843 0.138325 0.142958 0.147746 0.152694 49. 26 52.62
215219Dz6 02/01/01 12/01/08 59. 225 0. 000 81.10 0.126446  0.130744 0.135188 0.139784 0.144535 46. 56 49.78
215219EA0 02/01/01 12/01/09 55. 158 0. 000 76. 12 0.118737  0.122803 0.127009 0.131358 0.135856 43.73 46. 77
215219EB8 02/01/01 12/01/10 51. 321 0. 000 71.37 0.111384  0.115226  0.119201 0.123312 0.127566 41. 02 43.90
215219EG7 02/01/01 12/01/14 37. 337 0. 000 54.70 0.085680 0.088785 0.092003 0.095338 0.098793 31.59 33.93
215219EH5 02/01/01 12/01/15 34. 277 0. 000 50. 94 0.079883 0.082818 0.085862 0.089017 0.092287 29. 47 31. 67
215219FB7 06/30/03 12/01/07 84.673 0. 000 0.089366 0.090794 0.092519 0.094277 16. 22 33.10
215219FC5 06/30/03 12/01/08 81. 113 0. 000 0.087860 0.089300 0.091041 0.092816 15. 95 32.57
215219FD3 06/30/03 12/01/09 76. 100 0. 000 0.090887 0.092530 0.094519 0.096551 16. 50 33.79
215219FE1 06/30/03 12/01/10 71.619 0. 000 0.090510 0.092239 0.094337 0.096483 16. 43 33.71
date.
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Nanme of |ssuer

Cook County, IL

Cook County, Illinois
School District No.170

Cook County, Illinois

Cooper Caneron Corp
Coppel I I ndependent
School District

Corning, Inc.
Corval l'ie, Benton County

a D per

Daily O D Per $1,000 $1, 000 of

of Maturity Val ue Maturity

I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
215219FN1 06/30/03 12/01/18 44.637 0. 000 0.065711 0.067174 0.068954 0.070781 11.94 24.61
215219FP6 06/30/03 12/01/19 41. 690 0. 000 0.062532 0.063949 0.065676 0.067449 11. 36 23.44
215219FQ4 06/ 30/03 12/01/20 39. 193 0. 000 0.059329 0.060688 0.062342 0.064040 10.78 22.25
215219FR2 06/30/03 12/01/21 36. 482 0. 000 0.056238 0.057549 0.059146 0.060787 10. 22 21.10
215219FSO0 06/30/03 12/01/22 33. 892 0. 000 0.053188 0.054450 0.055988 0.057569 9. 66 19.97

215381HH0 12/31/96 12/01/03 60. 888 0. 000 327.60 0.188722  0.195609 63. 52
215381HI6 12/31/96 12/01/04 56. 244 0. 000 307. 65 0.177732  0.184307 0.191125 0.198196 65. 57 64. 34
215381HK3 12/31/96 12/01/05 51. 854 0. 000 288. 30 0.167029 0.173292 0.179789  0.186531 0.193525 61. 64 66. 35
215381HN7 08/07/03 12/01/06 90. 595 0. 000 0.075480 0.076201 0.077344 0.078504 10. 89 27.71
215381HP2 08/ 07/03 12/01/07 86. 272 0. 000 0. 082662 0.083567 0.085008 0.086474 11.93 30.43
215381HQ0 08/07/03 12/01/12 61. 760 0. 000 0.089877 0.091373 0.093767 0.096223 12.99 33.47
215381HR8 08/07/03 12/01/13 57. 537 0. 000 0.086770 0.088266 0.090662 0.093124 12.54 32.35
215381HS6 08/07/03 12/01/14 53. 466 0. 000 0.083304 0.084786 0.087164 0.089608 12.04 31.10
215903EV3 06/17/03 12/01/13 59. 669 0. 000 0.082871 0.084758 0.086877 0.089049 16. 13 31.02
215903EWM.  06/17/03 12/01/14 55. 539 0. 000 0.080220 0.082121  0.084256 0.086446 15. 62 30. 08
215903EX9 06/17/03 12/01/15 51. 495 0. 000 0.077239 0.079140 0.081277 0.083471 15.04 29.00
216640AA0 05/16/01 05/17/21 77.941 0. 000 15.94 0.027570 0.027742 0.027916 0.028090 0.028266 9. 97 10. 10
217489SW 09/ 25/97 08/15/03 67. 642 0. 000 283. 22 0.175417  0.181336 40. 36

217489SX2 09/ 25/97 08/15/04 62. 668 0. 000 269. 23 0.167319 0.173090 0.179060 0.185237 62. 87 41. 22
217489SY0 09/ 25/97 08/15/05 57. 892 0. 000 255. 06 0.159056 0.164662 0.170465 0.176473 0.182692 59. 82 64.11
217489Sz7 09/ 25/97 08/15/06 53. 555 0. 000 239.90 0.149938 0.155297 0.160848 0.166597 0.172552 56. 43 60. 53
219350AJ4 11/08/00 11/08/15 74.192 0. 000 32.40 0.042892 0.043321 0.043754 0.044192 0.044634 15. 56 15. 88
2208854z7 03/12/02 01/01/05 87. 959 0. 000 32.96 0.117316 0.120031 0.122809 0.125650 42.72 44.72
2208855A1 03/12/02 01/01/06 82. 755 0. 000 33.79 0.120540 0.123577 0.126690 0.129881 43.94 46. 18
2208855B9 03/12/02 01/01/07 77. 493 0. 000 33.80 0.120823 0.124072 0.127409 0.130835 44.08 46. 48
2208855C7 03/12/02 01/01/08 72.008 0. 000 33.53 0.120125 0.123572 0.127117 0.130764 43. 87 46. 42
2208855D5 03/12/02 01/01/09 67. 064 0. 000 32.44 0.116369 0.119835 0.123406 0.127082 42.52 45.09
2208855E3 03/12/02 01/01/10 62. 052 0. 000 31.29 0.112414  0.115904 0.119502 0.123212 41. 10 43. 69
2208855F0 03/12/02 01/01/11 57.678 0. 000 29.75 0.106963 0.110359 0.113862 0.117476 39.12 41. 64
2208855G3 03/12/02 01/01/12 53.670 0. 000 28.12 0.101181  0.104443 0.107811 0.111287 37.01 39.44
2208855H6 03/12/02 01/01/13 49.793 0. 000 26. 54 0.095554  0.098688 0.101924 0.105267 34. 96 37.29
220885532 03/12/02 01/01/14 46. 414 0. 000 24.93 0.089787 0.092754 0.095819 0.098985 32.86 35. 06
2208855K9 03/12/02 01/01/15 43. 223 0. 000 23.40 0.084280 0.087086 0.089986 0.092982 30. 85 32.93
2208855L7 03/12/02 01/01/16 39. 945 0. 000 21.95 0.079120 0.081794 0.084558 0.087416 28. 96 30. 96
2208855Mb6  03/12/02 01/01/17 37.109 0. 000 20.55 0.074076 0.076598 0.079206 0.081903 27.12 29.00
2208855N3 03/12/02 01/01/18 34. 442 0. 000 19.21 0.069283 0.071659 0.074116 0.076658 25. 37 27.14
2208855P8 03/12/02 01/01/19 31.935 0. 000 17.94 0.064734 0.066970 0.069284 0.071677 23.71 25.37
2208855Q6 03/12/02 01/01/20 29. 582 0. 000 16.74 0.060422 0.062524 0.064700 0.066951 22.13 23.70
2208855R4 03/12/02 01/01/21 27. 475 0. 000 15. 62 0.056375 0.058345 0.060384 0.062494 20. 65 22.12
220885552 03/12/02 01/01/22 25. 504 0. 000 14.56 0.052568 0.054413 0.056322 0.058299 19. 26 20.63
2208855T0 03/12/02 01/01/23 23.613 0. 000 13.56 0.048963 0.050691 0.052480 0.054333 17.94 19. 23
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Cost co Conpani es, Inc.
Covad Communi cati ons

Cox Conmuni cations, |nc.

Crown Castle
I nternational

Crown Packagi ng
Enterprises, Ltd.

Crown Packagi ng Hol di ngs

Cypr ess- Fai r banks |1SD

D. R Horton, Inc

DTE Ener gy Conpany

Danka Busi ness Systens

Dayt on Superi or
Cor poration

Details Capital Corp
Detroit Edi son Conpany
Deut sche Bank AG

Deut sche Bank AG
Deut sche Bank AG

* Called in 2003; reportable ODis conputed to cal

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
22160QAA0 08/19/97 08/19/17 49. 960 0. 000 102. 27 0.057774  0.058785 0.059814 0.060861 0.061926 21.25 22.00
22160QAB8 08/19/97 08/19/17 49. 960 0. 000 102. 27 0.057774  0.058785 0.059814 0.060861 0.061926 21.25 22.00
22160QAC6 08/19/97 08/19/17 49. 960 0. 000 102. 27 0.057774  0.058785 0.059814 0.060861 0.061926 21.25 22.00
222814AD7 03/11/98 03/15/08 50. 666 VARl ES 0.352906 0.371117 0.375493 0.371727 0.378230 134. 60 137.03
222814A0 03/11/98 03/15/08 50. 666 VARl ES 0.352906  0.371117 0.375493 0.371727 0.378230 134. 60 137.03
222814AH8 03/11/98 03/15/08 50. 666 VARl ES 0.352906  0.371117 0.375493 0.371727 0.378230 134. 60 137.03
224044503 11/29/99 11/15/29 100. 000 VARl ES 0.277363 0.283208 0.297300 0.305443 0.322619 103. 25 111.50
224044AW 03/14/00 03/14/30 100. 000 3. 000 0.308479  0.313968 0.328556 0.336523 0.354387 115.79 124.53
224044AX5 04/19/00 04/19/20 42.589 0. 426 0.132711  0.137552  0.143376 0.149468 0.156699 50. 11 54. 58
224044BA4 02/ 23/01 02/23/21 69. 503 0. 348 22.91 0.034926 0.035318 0.035716 0.036118 0.036524 12.75 13.03
224044BB2 02/23/01 02/23/21 69. 503 0. 348 22.91 0.034926 0.035318 0.035716 0.036118 0.036524 12.75 13.03
224044BCO0 02/23/01 02/23/21 69. 503 0. 348 22.91 0.034926 0.035318 0.035716 0.036118 0.036524 12.75 13.03
228227AB0 11/25/97 11/15/07* 59. 765 VARl ES 0.295127  0.295126 54. 89*
228227AD6 05/17/99 05/15/11 60. 339 VARl ES 0.247624  0.260469 0.273981 0.288194 0.288194 92. 67 101. 85
228227AE4 08/03/99 08/01/11 57. 889 VARl ES 0.251062 0.265185 0.280101 0.295856 0.312498 97. 28 108. 53
228227AF1 08/03/99 08/01/11 57. 889 VARl ES 0.251062 0.265185 0.280101 0.295856 0.312498 97. 28 108. 53
228441AC5 08/13/96 08/01/06 32. 367 VARl ES 0.364427 0.393750 0.425434  0.428374 0.431552 145. 62 154. 60
228443AC1 11/01/93 11/01/03 38. 504 VARl ES 0.373280 0.375526 112. 39
232760AV0 05/27/93 02/15/04 47.838 0. 000 447. 43 0.175349  0.181485 0.187836 65. 93 8. 26
23331AAH2 05/11/01 05/11/21* 52. 478 VARl ES 0.147468 0.154016 21. 64*
233331206 06/25/02 08/16/07 100. 000 VARl ES 0.153062  0.153758  0.154473 0.155207 0.155962 55. 42 55. 94
233331AH0 06/25/02 08/16/07 100. 000 VARl ES 0.153062  0.153758 0.154473 0.155207 0.155962 55. 42 55.94
236277AC3 06/29/01 04/01/08 28. 000 10. 000 0.109040 0.133120 0.162518 0.198407 0.242222 48. 40 72.14
236277AD1 06/ 29/01 04/01/04* 35. 000 0. 000 275.19 0.656834  0.794021 167. 90*
240028AB6 06/16/00 06/15/09 95. 575 13. 000 7.69 0.010062 0.010701 0.011444 0.012238 0.013159 3.81 4.36
240028AC4 06/16/00 06/15/09 95. 575 13. 000 7.69 0.010062 0.010701 0.011444 0.012238 0.013159 3.81 4.36
240028AD2 06/16/00 06/15/09 95. 575 13. 000 7.68 0.010174 0.010880 0.011635 0.012442 0.013305 3.81 4.36
240028AE0 06/16/00 06/15/09 95. 575 13. 000 7.68 0.010174 0.010880 0.011635 0.012442 0.013305 3.81 4.36
240028AF7 06/16/00 06/15/09 95. 575 13. 000 7.69 0.010062 0.010701 0.011444 0.012238 0.013159 3.81 4.36
240028ACG 03/15/03 09/15/08 98. 088 10. 750 0.007241 0.007647 0.008076 0.008530 2.11 2.92
25063TAA5 11/18/97 11/15/07 54. 595 VARl ES 0.347215 0.347215 0.347215 0.347214 0.347214 125. 00 125.00
250847712 02/13/96 03/31/26 100. 000 7.625 0.209478 0.208333 0.208333 0.208333 0.209478 76. 14 76. 36
251525AE1 01/29/03 01/31/08 100. 000 0. 000 0.092850 0.092867 0.094419 0.095998 0.097602 31.16 34.76
251525AH4 03/31/03 04/02/08 100. 000 0. 000 0.093206 0.093223 0.094787 0.096377 0.097994 25.40 34.69
251525AJ0 05/27/03 11/29/06 100. 000 0. 000 0.059567 0.059574 0.060212 0.060858 0.061511 12.77 21.83
251526BE8 07/02/01 02/08/08 99. 877 2.750 0.165179 0.170620 0.170575 0.175298 0.176293 62. 06 64. 12
25152CAA4 03/21/03 03/26/08 100. 000 0. 000 0.094596  0.094641 0.096252 0.097891 0.099558 26. 65 35. 26
25152CAB2 04/30/03 11/01/06 100. 000 0. 000 0.071799 0.071805 0.072733 0.073673 0.074625 17. 36 26. 47
date.
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Deut sche Bank AG

Deut sche Bank Fi nanci al

Devon Ener gy

Di anond Cabl e
Communi cations, PLC

DI VA Systens Corporation

Dol phin Tel ecom PLC

DuPage County, |L SDN99

Duarte, California
Redevel opment Agency

Duke Capital Corporation

E. Spire Communi cati ons

Eagl e Industries, Inc.
East Orange NJ

* Called in 2003; reportable ODis conputed to call

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
25152CAC0 06/ 25/03 06/27/08 100. 000 0. 000 0.072758 0.072769 0.073722 0.074687 0.075665 13.54 26.72
25152CAD8 07/02/03 07/07/08 100. 000 0. 000 0.079045 0.079076 0.080201 0.081342 14. 15 29. 06
25152CAE6 09/02/03 03/06/07 100. 000 0. 000 0. 091553  0.091587 0.093096 0.094630 10. 90 33.59
25152CAF3 08/ 05/03 02/07/07 100. 000 0. 000 0.086891 0.086907 0.088266 0.089646 12. 69 31.93
25152CAH9 09/17/03 09/19/07 100. 000 0. 000 0.086798 0.086813 0.088169 0.089547 9.03 31.78
25153EBEO 11/18/99 11/18/04 100. 000 0. 000 0.215925 0.219264 0.228833 0.233656 80. 00 74.57
25153EBGS 01/14/00 01/14/07 100. 000 1. 000 0.228242  0.239383 0.242979 0.253504 0.258797 87.84 93.55
25153EBK6 05/15/00 05/15/07 100. 000 1. 250 0.249231  0.253284 0.264589 0.270466 0.284189 92. 44 98. 84
25153EBMR2  11/15/00 11/15/07 100. 000 0. 250 0.215933  0.223069 0.230447 0.238078 0.245969 79. 69 85. 05
25153EBNO  11/15/00 11/15/05 96. 300 0. 000 0.208102 0.215183 0.222504 0.230075 0.237903 76. 85 82. 17
25153EBP5 01/12/01 01/12/08 100. 000 0. 250 0.170474  0.178108 0.180071 0.187113 0.190232 65. 27 68. 95
25153EBR1 02/08/01 02/08/08 100. 000 2.750 0.164073 0.169412 0.169301 0.173920 0.174836 61. 62 63.61
25179VMAAL1 08/ 02/98 08/15/08 97. 500 4.900 0.224275  0.227558 0.230964 0.234497 0.238161 82. 24 84.76
25179VMAB9 08/ 02/98 08/15/08 96. 562 4.950 0.221195 0.224313 0.227546 0.230900 0.234378 81. 06 83.45
252567AA0 09/ 28/ 94 09/ 30/ 04* 52.613 VARl ES 0. 364012 3. 28*
252567AB8 12/15/95 12/15/05* 56. 502 VARl ES 0. 326390 2.94*
255013AA2 05/30/96 05/15/06 52. 946 VARl ES 0.363538 0.363697 0.363867 0.364048 0.364241 130. 92 131.04
255013AB0 05/30/96 05/15/06 52.946 VARl ES 0.363538 0.363697 0.363867 0.364048 0.364241 130. 92 131.04
255013AC8 05/30/96 05/15/06 52.946 VARl ES 0.363538 0.363697 0.363867 0.364048 0.364241 130. 92 131.04
255013AD6 05/30/96 05/15/06 52. 946 VARl ES 0.363538 0.363697 0.363867 0.364048 0.364241 130. 92 131.04
255013AL8 02/19/98 03/01/08 50. 100 VARl ES 0.340626 0.363657 0.364533 0.365469 0.366468 129. 64 131.63
255013AM6  02/19/98 03/01/08 50. 100 VARl ES 0.340626  0.363657 0.364533 0.365469 0.366468 129. 64 131.63
256886AE2 05/28/98 06/01/08 57.120 VARl ES 0.302072  0.319441  0.319441  0.319441 0.319440 112. 39 115. 00
256886AH5 05/18/99 05/15/09 50. 892 VARl ES 0.317447  0.339667 0.363443 0.388884 0.388883 120. 40 136.59
263417GR2 04/04/02 02/01/11 55. 425 0. 000 28.29 0.106984  0.110621 0.114382 0.118270 0.122290 40. 28 43. 06
263594AB9 06/16/92 12/01/12 16. 484 0. 000 252. 57 0.103674  0.108344 0.113224 0.118324 0.123654 38.45 41.99
264399544 11/19/01 11/16/06 100. 000 VARI ES 0.141203 0.141738 0.142286 0.142848 50. 98 44.92
264399551 11/19/01 11/16/06 100. 000 VARl ES 0.141203 0.141738 0.142286 0.142848 0.142819 50. 98 51. 35
264399585 03/19/01 05/18/06 100. 000 VARl ES 0.171246  0.168688 0.170786 62.01 23.57
264399EJ1 05/07/03 05/15/23 100. 000 VARl ES 0.167502 0.167661  0.171251  0.174948 0.178757 39.40 62. 66
269153AA0 11/14/95 11/01/05 53. 515 VARl ES 0.361083 0.361081 0.361079 0.361077 0.361075 129. 99 129.99
269153AB8 03/26/96 04/01/06 53. 809 VARl ES 0.354157  0.354157 0.354156 0.354155 0.354155 127.50 127.50
269153AD4 11/14/95 11/01/05 53. 515 VARl ES 0.361083 0.361081 0.361079 0.361077 0.361075 129. 99 129.99
269153AE2 03/26/96 04/01/06 53. 809 VARl ES 0.354157  0.354157 0.354156  0.354155 0.354155 127.50 127.50
269153AH5 07/24/98 07/01/08 59. 989 VARl ES 0.280226 0.295111 0.295109 0.295108 103. 56 106. 24
269153AJ1 07/24/98 07/01/08 59. 989 VARl ES 0.280226  0.295111 0.295109 0.295108 103. 56 106. 24
269612AB3 07/12/93 07/15/03 59. 897 VARl ES 0.291663 0.291663 56. 58
274137WI'1 04/ 14/03 04/01/22 29. 893 0. 000 0.053723 0.055336 0.057126 0.058974 13.95 20. 57
274137WJ8 04/ 14/03 04/01/23 27. 886 0. 000 0. 050348 0.051868 0.053554 0.055294 13.08 19. 28
date.
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East Orange NJ

Edwar ds Li fesci ences
Cor por ati on

El Paso Corporation

El Sal vador, Republic
El ectronics for |nmaging
El ectronic Data Systens

El ectronic Retailing
Systens |nternational
Emmi s Conmuni cat i ons
Cor poration
Emmi s Escrow Cor poration
Enron Corporation

Ent er com Communi cati ons

Entergy Loui si ana
Capital |

Entergy Arkansas
Capital |

Entergy Qulf States
Capital Trust |

Erie School District

Essex County Utilities
Authority

Ever green Resources, I nc.

* Called in 2003; reportable ODis conputed to call

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
274137W/6 04/ 14/03 04/01/24 26. 105 0. 000 0.047206 0.048632 0.050215 0.051850 12. 26 18.08
274137WM 04/ 14/ 03 04/ 01/ 25 24,381 0. 000 0. 044224  0.045564 0.047052 0.048588 11.49 16.94
274137WK2 04/ 14/03 04/01/26 22.763 0. 000 0. 041415 0.042674 0.044071 0.045514 10.76 15. 87
274137W0 04/ 14/03 04/01/27 21. 292 0. 000 0.038799 0.039980 0.041291 0.042645 10. 08 14.87
274137WZ7 04/ 14/ 03 04/01/28 19.913 0. 000 0.036341 0.037449 0.038679 0.039950 9.44 13.93
28176EAA6 05/09/03 05/15/33 100. 000 VARl ES 0.134748  0.134770 0.135427 0.136100 0.136790 31. 30 48. 94
28176EAB4 05/09/03 05/15/33 100. 000 VARl ES 0.134748  0.134770 0.135427 0.136100 0.136790 31.30 48. 94
28336L208 06/26/02 08/16/07 100. 000 VARl ES 0.196130 0.197032 0.197965 0.198932 0.199932 71.02 71.71
28336LAA7 02/28/01 02/28/21 45. 289 0. 000 34.25 0.053106 0.053285 0.054948 0.055438 0.057484 19.64 20.51
28336LAC3 02/28/01 02/28/21 45. 289 0. 000 34.25 0.053106 0.053285 0.054948 0.055438 0.057484 19. 64 20.51
283875AE2 08/11/99 08/15/06 92. 196 9. 500 30. 47 0.029402 0.031039 0.032766 0.034590 0.036516 11. 34 12. 63
284745AA4 06/ 04/03 06/01/23 100. 000 VARl ES 0.219530 0.226441 0.233743 0.241333 45. 65 83.28
285661203 06/26/01 08/17/06 100. 000 VARl ES 0.176257 0.176752 0.177263 0.177790 0.177755 63. 68 63. 98
285661AB0O 10/10/01 10/10/21 77.941 VARl ES 0.120055 0.122575 0.125836  0.129183 0.133348 44.76 47. 29
285661AE4 06/30/03 07/15/23 100. 000 VARl ES 0.161111 0.161240 0.162794 0.164394 29.18 58. 85
285661AF1 06/30/03 07/15/23 100. 000 VARl ES 0.161111 0.161240 0.162794 0.164394 29.18 58. 85
285825AC9 01/24/97 02/01/04 64. 421 VARl ES 0.379730 0.387438 0.382611 140. 44 11.86
291525AF0 03/27/01 03/15/11 54. 760 VARl ES 0.227143  0.241338 0.256420 0.272444 0.289470 87. 43 98. 70
291530AA1 03/27/01 03/15/11 54. 760 VARl ES 0.227143  0.241338 0.256420 0.272444 0.289470 87.43 98. 70
293561CC8 02/07/01 02/07/21 65. 524 0. 000 26. 86 0.039923 0.040347 0.040776 0.041209 0.041647 14.57 14.88
293561CD6 02/07/01 02/07/21 65. 524 0. 000 26. 86 0.039923 0.040347 0.040776 0.041209 0.041647 14.57 14.88
29363P104 10/06/99 09/ 30/ 14* 100. 000 6. 250 0.171703 0.170765 16. 48*
29364A205 07/16/96 09/30/45 100. 000 9. 000 0.247253  0.245902 0.245902 0.245902 0.247253 89. 87 90. 13
29364C201 08/14/96 09/30/45 100. 000 8. 500 0.233517  0.232240 0.232240 0.232240 0.233517 84.88 85. 12
29364H200 01/28/97 03/31/46 100. 000 8. 750 0.240385 0.239071 0.239071 0.239071 0.240385 87.38 87.62
29552804 05/20/98 09/01/03 72.561 0. 000 234.82 0.161161 0.166129 39. 57
296816AY7 03/30/99 04/01/12 60. 121 0. 000 95. 13 0.075688 0.077183 0.078708 0.080263 0.081849 27.79 28.90
296816BF7 03/30/99 04/01/03 78. 897 0. 000 196. 44 0.162075 14.59
296816BG5 03/30/99 04/01/04 74.144 0. 000 186. 64 0.154149 0.158828 0.163648 57.19 14.73
296816BH3 03/30/99 04/01/05 69. 072 0. 000 179. 88 0.149057 0.153722 0.158534 0.163496 0.168614 55. 35 58. 87
296816BJ9 03/30/99 04/01/06 64. 504 0. 000 170. 95 0.141901  0.146413 0.151069 0.155873 0.160830 52.72 56. 13
299900AA8 12/18/01 12/15/21 100. 000 VARl ES 0.260901 0.266707 0.272774 0.279114 0.285740 95. 16 99. 55
299900AB6 12/18/01 12/15/21 100. 000 VARl ES 0.260901 0.266707 0.272774 0.279114 0.285740 95. 16 99. 55
date.
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First Gtizens Bancorp

of South Carolina
Federal Hone Loan
Mort gage Cor porati on

* Called in 2003

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
30244CACO 03/24/98 03/15/28 100. 000 8. 250 0.229167  0.229167 0.229167 0.229167 0.229167 82. 50 82.50
3128X02zZ1 03/28/03 03/28/33 15.782 0. 000 0.027399 0.028256 0.029139 0.030049 7.56 10. 50
3128X03C1 04/01/03 04/01/33 15. 108 0. 000 0.026859 0.027719 0.028606 0.029521 7.33 10. 30
3128X03L1 04/14/03 04/14/33 13. 648 0. 000 0. 025590 0.026454 0.027346 0.028269 6. 64 9.82
3128X03U1 04/08/03 04/08/08 100. 000 3. 000 0. 006586 0.006693 0.006775 1.74 1.26
3128X04L0 04/21/03 04/21/33 14. 464 0. 000 0.026316 0.027178 0.028068 0.028988 6. 64 10. 07
3128X04V8 04/29/03 04/29/33 14. 152 0. 000 0. 026044 0.026907 0.027798 0.028719 6. 36 9.96
3128X0AL3 10/03/02 12/30/03 97.910 0. 000 4.09 0.046633  0.047031 16. 81
3128X0AML 10/ 03/02 12/30/04 95. 010 0. 000 5.33 0.060927 0.061626 0.062334 0.063049 22.06 22.51
3128X0AN9 10/03/02 12/30/05 91. 510 0. 000 6.16 0.070497 0.071468 0.072453 0.073450 0.074462 25. 56 26. 26
3128X0AP4 10/03/02 12/30/06 87.710 0. 000 6.68 0.076462 0.077653 0.078862 0.080090 0.081338 27.74 28.61
3128X0AQ2 10/03/02 12/30/07 83. 710 0. 000 7.00 0.080194 0.081565 0.082960 0.084379 0.085822 29.12 30. 12
3128X0AR0 10/03/02 12/30/09 75. 410 0. 000 7.25 0.083208 0.084845 0.086515 0.088217 0.089952 30. 25 31.46
3128X0AS8 10/03/02 01/02/13 63. 710 0. 000 6.93 0.078707 0.079577 0.081346 0.083155 0.085005 28. 96 30. 27
3128X0AT6 10/03/02 01/02/22 36. 810 0. 000 4.73 0.053780 0.054483 0.055916 0.057386 0.058895 19. 87 20.93
3128X0AU3 10/03/02 01/02/30 23.710 0. 000 3.10 0.035251 0.035717 0.036673 0.037655 0.038662 13.03 13.74
3128X0AV1 10/03/02 04/15/32 21.010 0. 000 2.75 0.031297 0.032135 0.032995 0.033878 0.034784 11.55 12.17
3128X0AW® 10/ 03/02 06/15/32 20. 810 0. 000 2.73 0.031289 0.032127 0.032987 0.033871 0.034778 11.44 12.06
3128X0AX7 10/03/02 09/15/32 20. 510 0. 000 2.69 0.030537 0.031274 0.032113 0.032973 0.033857 11.29 11.90
3128X0AY5 10/03/02 12/15/32 20. 210 0. 000 2.66 0.030442 0.031259 0.032097 0.032958 0.033843 11.13 11.74
3128X0AZ2 10/03/02 01/02/34 19. 160 0. 000 2.51 0.028516  0.028895 0.029670 0.030464 0.031281 10. 54 11.11
3128X0BL2 11/05/02 05/05/08 99. 500 VARl ES 0.013588 0.013827 0.014069 0.014072 4.18 .55
3128X0CW 10/ 28/ 02 10/ 28/32 12. 153 0. 000 1.52 0.024138 0.025001 0.025895 0.026820 0.027779 8. 96 9.61
3128X0DJ5 11/05/02 11/05/32 12. 693 0. 000 1.38 0.024681  0.025545 0.026439 0.027365 0.028322 9.14 9.79
3128X0DVB  11/05/02 11/05/32 12. 693 0. 000 1.38 0.024681  0.025545 0.026439 0.027365 0.028322 9.14 9.79
3128X0DS5 11/05/02 11/05/32 14. 675 0. 000 1.48 0.026497 0.027358 0.028247 0.029166 0.030113 9.79 10. 44
3128X0E62 02/07/03 08/07/06* 89. 792 0. 000 0. 077326 13. 92*
3128X0EF2 11/05/02 11/05/32 12. 153 0. 000 1.35 0.024138 0.025001 0.025895 0.026820 0.027779 8.94 9.59
3128X0EW9 11/05/02 11/05/32 11. 807 0. 000 1.33 0.023778  0.024640 0.025533 0.026458 0.027417 8.81 9. 46
3128X0EWs 11/12/02 11/12/32 11. 637 0. 000 1.16 0.023597  0.024459 0.025351 0.026277 0.027236 8.74 9.39
3128X0FD6 11/12/02 11/12/32 11. 305 0. 000 1.14 0.023238 0.024098 0.024990 0.025914 0.026873 8.61 9.25
3128X0HN2 11/22/02 11/22/32* 11. 637 0. 000 .92 0. 023597 3. 33*
3128X0HQ® 11/26/02 11/26/08* 99. 625 3. 250 0.010322 0. 010510 3. 39*
3128X0HU6 11/26/02 11/26/07* 99. 250 3. 150 0. 010694 . 59*
3128X0KMD 12/03/02 12/03/32 13. 847 0. 000 .72 0.025771  0.026635 0.027527 0.028449 0.029402 9.48 10. 13
3128X0L23 03/04/03 03/04/33 14. 890 0. 000 0.026678 0.027539  0.028427 0.029344 8. 02 10. 28
3128X0mM48 03/18/03 03/18/33 14. 676 0. 000 0.026498 0.027359 0.028248 0.029166 7.59 10. 20
3128X0M3L  12/16/02 12/16/32 13. 847 0. 000 .39 0.025771  0.026635 0.027527 0.028449 0.029402 9. 46 10. 10
3128X0MX4 11/26/02 11/26/32 13. 648 0. 000 .90 0.025590 0.026454 0.027346 0.028269 0.029223 9.43 10. 08
reportable ODis conputed to call date
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Federal Home Loan
Mort gage Cor poration 3128X0MZ9 12/16/02 12/16/32 13. 648 0. 000 .38 0.025590 0.026454 0.027346 0.028269 0.029223 9.39 10.04
3128XONH8 12/13/02 12/13/22 29.718 0. 000 .92 0.050851  0.052417 0.054032 0.055696 0.057412 18. 65 19.81
3128X0NJ4 12/13/02 12/13/32 13. 648 0. 000 . 46 0.025590 0.026454 0.027346 0.028269 0.029223 9.40 10. 04
3128XONU9 12/10/02 12/10/32 13. 181 0. 000 .53 0.025154 0.026018 0.026912 0.027836 0.028792 9.25 9.89
3128X0PC7 12/23/02 12/23/32 12. 693 0. 000 .20 0.024681  0.025545 0.026439 0.027365 0.028322 9. 05 9.70
3128X0PG3 12/16/02 12/16/08 99. 375 VARl ES 0.015249 0.015540 0.015837 0.015874 5.55 5. 47
3128X0PK9 12/23/02 12/23/32 12. 693 0. 000 .20 0.024681  0.025545 0.026439 0.027365 0.028322 9. 05 9.70
3128X0PM6 12/ 06/02 12/06/32 14. 255 0. 000 .65 0.026135 0.026997 0.027888 0.028808 0.029759 9.61 10. 25
3128X0PR4 12/16/02 12/16/32 12. 879 0. 000 .37 0.024863 0.025727 0.026621 0.027546 0.028504 9.13 9.78
3128X0RP6 12/30/02 12/30/32 13. 648 0. 000 .03 0.025590 0.026454 0.027346 0.028269 0.029223 9. 37 10.01
3128X0S91 04/07/03 04/07/33 15. 108 0. 000 0.026859 0.027719 0.028606 0.029521 7.16 10. 29
3128X0TRO 01/16/03 01/16/09 99. 500 VARl ES 0.013567 0.013822 0.014082 0.014085 4.72 5.06
3128X0TU3 12/27/02 12/27/17 100. 000 VARl ES 0.044353 0.043451 0.042525 0.041724 0.040901 15. 80 15.16
3128X0Vv48 03/24/03 03/24/23 30. 359 0. 000 0.051021 0.052564 0.054154 0.055792 14.28 19.52
3128X0VE6 01/27/03 01/27/09 99. 750 VARl ES 0. 006884  0.007004 2.32 .18
3128X0WA7 04/07/03 04/07/33 14. 676 0. 000 0.026498 0.027359 0.028248 0.029166 7.07 10. 16
3128X0OWNs  01/28/03 01/28/33 14. 675 0. 000 0. 026497 0.027358 0.028247 0.029166 8. 96 10. 29
3128X0YA1 01/30/03 01/30/06 99. 750 VARl ES 0. 006905 0.006983 2.30 .20
3128X0YK9 02/04/03 02/04/33 12. 693 0. 000 0. 024681 0.025545 0.026439 0.027365 8. 20 9.62
3128X0Z69 04/14/03 04/14/33 14. 152 0. 000 0. 026044 0.026907 0.027798 0.028719 6. 76 9.99
3128X0Z293 04/01/03 04/01/33 13. 847 0. 000 0.025771 0.026635 0.027527 0.028449 7.04 9.91
3128X0ZC6 02/06/03 02/06/09 99. 625 VARl ES 0.010322 0.010510 3.38 37
Federal Hone Loan
Mort gage Cor poration 3128X1BK2 05/12/03 05/12/33 15. 108 0. 000 0.026859 0.027719 0.028606 0.029521 6. 19 10. 23
3128X1BY2 05/20/03 05/20/33 15. 727 0. 000 0.027356  0.028213 0.029096 0.030007 6. 08 10. 39
3128X1C39 08/27/03 02/27/07 89. 484 0. 000 0.079539 0.080812 0.082105 9. 86 29.18
3128X1CN5 05/27/03 05/27/33 15. 419 0. 000 0.027112 0.027970 0.028855 0.029768 5.83 10. 29
3128X1DB0O 05/27/03 05/27/33 15. 285 0. 000 0.027004 0.027862 0.028748 0.029663 5.81 10. 25
3128X1GZz4 06/17/03 06/17/33 18. 796 0. 000 0.029500 0.030333 0.031190 0.032071 5.73 11.10
3128X1HA8 06/23/03 06/23/33 16. 734 0. 000 0.028117 0.028967 0.029843 0.030746 5.29 10. 60
3128X1HB6 06/13/03 06/13/33 17.732 0. 000 0.028814  0.029657 0.030524 0.031417 5.72 10. 86
3128X1HD2 06/23/03 06/23/33 16.728 0. 000 0.028112 0.028963 0.029839 0.030741 5.29 10. 60
3128X1HX8 06/19/03 12/19/06* 99. 900 2.000 0. 061111 11. 00*
3128X1HZ3 06/17/03 06/17/33 16. 925 0. 000 0. 028254 0.029103 0.029978 0.030879 5.49 10. 66
3128X1JE8 06/20/03 06/20/28 23.542 0. 000 0.038387 0.039513 0.040673 0.041867 7.34 14. 46
3128X1KF3 06/18/03 06/18/18 99. 500 VARl ES 0. 006764 0.006882 0.007003 0.007126 1.31 2.50
3128X1MD6 06/ 30/03 06/30/33 16. 631 0. 000 0.028042 0.028893 0.029769 0.030673 5.08 10. 56
3128X1M83 06/30/03 06/30/33 17. 222 0. 000 0. 028464 0.029311 0.030183 0.031081 5.15 10.71
3128X1NP8 07/07/03 07/07/33 17. 680 0. 000 0.028779  0.029622 0.030490 5.01 10. 81
3128XINV5 07/07/03 07/07/33 17. 475 0. 000 0. 028640 0.029485 0.030354 4.98 10.76

* Called in 2003; reportable ODis conputed to call date
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3128X1PP6 07/07/03 07/07/33 16.728 0. 000 0.028112 0.028963 0.029839 4.89 10. 57
3128X1QB6 07/07/03 07/07/33 16. 201 0. 000 0.027721  0.028575 0.029455 4.82 10. 44
3128X1Qr7 06/30/03 06/30/33 16. 679 0. 000 0. 028077 0.028927 0.029804 0.030707 5.08 10. 57
3128X1RP4 07/16/03 07/16/33 14. 890 0. 000 0. 026678  0.027539 0.028427 4.40 10. 05
3128X1RQ2 07/03/03 06/26/08 87. 646 0. 000 0.064883 0.065716 0.066592 0.067479 11.55 23.82
3128X1TD9 07/28/03 07/28/33 14. 464 0. 000 0. 026316 0.027178 0.028068 4.03 9.90
3128X1TMP 07/28/03 07/28/33 14. 676 0. 000 0. 026498 0.027359 0.028248 4.05 9.96
3128X1UwWr 08/ 14/03 08/14/33 13. 569 0. 000 0. 025517 0.026381 0.027274 3.50 9.58
3128X1VKO 08/19/03 08/19/33 13. 258 0. 000 0. 025227 0.026091 0.026984 3.33 9. 47
3128X1WJ7 08/19/03 08/19/33 12. 693 0. 000 0. 024681  0.025545 0.026439 3.26 9.27
3128X1wWz6 08/19/03 08/19/33 12. 242 0. 000 0.024229 0.025092 0.025986 3.20 9.11
3129023Vv9 10/ 30/00 05/15/07 67. 060 0. 000 95.11 0.130876  0.134934  0.139119 0.143433 0.147881 48. 23 51. 26
3129026 12/06/00 03/30/10 56. 100 0. 000 76.99 0.109903 0.113365 0.116937 0.120620 0.124420 40. 83 43. 44
3129026H7 12/06/00 03/30/05 77.160 0. 000 102. 28 0.145714  0.150155 0.154732 0.159447 0.164307 54. 08 57.42

312902FL8 10/12/99 06/01/03 79. 444 0. 000 179. 61 0.172970 25.95

312902FM6 10/ 12/99 06/01/04 74.318 0. 000 170. 21 0.164119 0.169455 0.174966 60. 37 26. 24
312902FN4 10/ 12/99 12/01/04 71.926 0. 000 165. 12 0.159257  0.164447 0.169806 0.175340 58. 58 57.03
312902FP9 10/12/99 03/01/05 70. 745 0. 000 162.72 0.154434  0.159475 0.164680 0.170055 0.175606 57.73 61. 56
312902FQ7 10/12/99 06/01/05 69. 503 0. 000 160. 64 0.155032 0.160115 0.165365 0.170788 0.176388 57. 04 60. 84
312902FR5 10/12/99 08/01/05 68. 721 0. 000 159. 10 0.150287  0.155222 0.160320 0.165584 0.171022 56. 50 60. 27
312902FS3 10/12/99 12/01/05 67.176 0. 000 156. 04 0.150666  0.155630 0.160756 0.166052 0.171522 55. 44 59. 15
312902FT1 10/12/99 07/01/07 60. 216 0. 000 141.92 0.138030 0.142639 0.147402 0.152324 50. 52 53.95
312902FU8 10/12/99 08/01/08 55. 888 0. 000 132.63 0.125538 0.129755 0.134113 0.138619 0.143275 47. 24 50. 47
312902FV6 10/12/99 03/01/06 66. 014 0. 000 153. 88 0.146211  0.151042 0.156033 0.161189 0.166515 54. 68 58. 36
312902FWF 10/ 12/99 06/01/06 64. 867 0. 000 151. 67 0.146547  0.151404  0.156422 0.161606 0.166961 53.93 57. 56
312902FX2 10/12/99 08/01/06 64.123 0. 000 150. 19 0.142002 0.146715 0.151585 0.156616 0.161814 53.41 57.01
312902FY0 10/12/99 06/01/07 60. 546 0. 000 142.74 0.138037  0.142647 0.147410 0.152333 0.157419 50. 80 54. 25
312902FZ7 10/12/99 07/01/08 56. 244 0. 000 133.21 0.129630 0.133978 0.138472  0.143117 47. 45 50. 69
312902GJ7 10/ 22/99 08/16/04 73. 251 0. 000 167.92 0.160270 0.165531 0.170965 0.176578 60. 09 39.48
312902LX5 12/17/99 12/17/29 14. 255 0. 000 31.10 0.031756 0.032803 0.033886 0.035004 0.036159 11. 65 12.43
312902VGL 04/ 25/00 01/04/21 25. 643 0. 000 49.53 0.055013 0.056852 0.058753 0.060717 0.062747 20. 80 22.21
312902VH9 04/ 25/00 01/04/22 24.042 0. 000 46. 39 0.051524  0.053245 0.055023 0.056861 0.058760 19. 48 20. 80
312902VJ5 04/25/00 01/04/23 22.536 0. 000 43. 45 0.048259 0.049869 0.051534 0.053253 0.055031 18.24 19. 48
312902VK2 04/25/00 01/04/24 21. 145 0. 000 40.72 0.045214  0.046721 0.048278 0.049888 0.051551 17.09 18.25
312902VLO 04/25/00 01/04/25 20. 007 0. 000 38.26 0.042467 0.043873 0.045326 0.046827 0.048378 16. 05 17.13
312902VMB 04/ 25/00 01/04/26 18. 780 0. 000 35. 87 0.039810 0.041127 0.042488 0.043893 0.045345 15. 04 16. 05
312902VN6 04/ 25/00 01/04/27 17. 654 0. 000 33.65 0.037342 0.038575 0.039849 0.041164 0.042524 14. 11 15. 06
312902VS5 04/25/00 01/04/12 46. 161 0. 000 89. 67 0.099632 0.102980 0.106441 0.110018 0.113715 37.68 40. 25
312902VT3 04/25/00 01/04/13 43. 203 0. 000 83.94 0.093263 0.096397 0.099638 0.102986 0.106448 35. 27 37.68
312902VU0 04/ 25/00 01/04/14 40. 436 0. 000 78.57 0.087298 0.090232 0.093265 0.096400 0.099641 33.01 35. 27
312902W8 04/25/00 01/04/18 31.141 0. 000 60. 32 0.067011 0.069257 0.071578 0.073978 0.076457 25.34 27.06
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312902V 04/ 25/00 01/04/19 29. 163 0. 000 56. 48 0.062736 0.064838 0.067011 0.069257 0.071577 23.72 25.34
312902VX4 04/25/00 01/04/20 27. 313 0. 000 52. 88 0.058736  0.060704 0.062738 0.064839 0.067011 22.21 23.72
312902WA3 04/ 25/00 01/04/03 83. 983 0. 000 159. 64 0.177127 53
312902WB1 04/ 25/00 01/04/04 78. 551 0. 000 150. 72 0.167325 0.172884  0.178627 63. 24 54
312902WC9 04/ 25/00 01/ 04/ 05 73.471 0. 000 141.72 0.157389  0.162643 0.168073 0.173684 0.179483 59. 50 63. 54
312902WD7 04/ 25/00 01/ 04/06 68. 696 0. 000 133.10 0.147854  0.152810 0.157933 0.163228 0.168699 55.90 59.71
312902WE5 04/ 25/00 01/04/07 64. 216 0. 000 124.87 0.138754  0.143421  0.148246  0.153233 0.158387 52. 47 56. 06
312902WF2 04/ 25/00 01/04/08 59. 995 0. 000 117.12 0.130172  0.134567 0.139110 0.143807 0.148662 49. 24 52. 62
312902WX0 04/ 25/00 01/04/09 56. 172 0. 000 109.54 0.121739  0.125845 0.130090 0.134477 0.139013 46. 04 49. 20
312902WH8 04/ 25/00 01/04/10 52. 605 0. 000 102. 46 0.113857 0.117693 0.121658 0.125756 0.129993 43. 06 46. 01
312902W4 04/ 25/00 01/04/11 49. 272 0. 000 95. 85 0.106502 0.110085 0.113790 0.117618 0.121576 40. 28 43.03
312902VK1 04/25/00 01/04/15 37.975 0. 000 73.51 0.081659  0.084394 0.087221 0.090142 0.093162 30. 87 32.98
312902W.9 04/25/00 01/04/16 35. 607 0. 000 68. 82 0.076437 0.078993 0.081635 0.084366 0.087188 28.90 30. 86
312902WW7 04/ 25/00 01/04/17 33. 256 0. 000 64. 43 0.071579 0.073979 0.076459 0.079022 0.081671 27.06 28.91
3129236M2 08/ 06/01 08/06/21* 24. 300 0. 000 25.37 0.052163 0. 054040 11. 55*
312923C45 05/15/01 12/31/03 88. 700 0. 000 68. 49 0.122570  0.125400 44.51
312923060 05/16/01 10/01/03 89. 880 0. 000 68. 14 0.120606  0.123344 33.06
312923C78 05/16/01 04/01/04 87. 430 0. 000 69. 05 0.122385 0.125277 0.128237 45.11 11.54
312923C86 05/16/01 10/01/04 84. 980 0. 000 69. 36 0.123079 0.126082 0.129157 0.132308 45. 40 35.44
312923C94 05/16/01 01/03/05 83. 780 0. 000 69. 10 0.121308 0.124300 0.127366 0.130508 0.133726 45. 29 47.55
312923CN3  01/10/01 08/17/12 61. 750 1. 000 49. 39 0.072692 0.074692 0.076747 0.078859 0.081030 27. 07 28.58
312923RN7 03/20/01 03/14/06 77.428 0. 000 74.18 0.120685 0.123823 0.127042 0.130345 0.133734 44. 69 47.05
312923S30 06/12/01 06/06/03 100. 000 VARl ES 0. 125369 19. 56
312923TJ4 04/16/01 04/16/21* 24.773 0. 000 31.40 0. 054250 5. 70*
312923VG7 04/10/01 12/14/04 83. 520 0. 000 73.67 0.124805 0.127897 0.131066 0.134313 45.59 45.54
312923VH5 04/10/01 05/31/05 81. 380 0. 000 73.11 0.123525 0.126636  0.129824  0.133093 0.136444 45. 22 47.53
312923VN2 05/10/01 11/10/20* 24.245 0. 000 30.75 0. 055577 7.17*
312923Xv2 05/16/01 11/16/20* 23.793 0. 000 30. 28 0. 055358 7. 47*
312923YJ8 05/07/01 05/07/21* 23.835 0. 000 29.97 0. 053821 6. 78*
312924330 02/14/02 02/14/06* 99. 750 VARl ES 0. 007009 30*
3129243M8 02/ 27/02 02/ 27/ 17* 98. 630 6. 000 0. 008384 LAT*
312924538 02/ 25/02 02/ 25/ 22* 23. 493 0. 000 14.95 0. 049903 2. 69*
312924576 03/14/02 03/14/13* 99. 500 VARl ES 0. 014044 1.03*
312924A94 12/27/01 12/ 27/ 22* 20. 255 0. 000 16. 19 0. 047050 8. 28*
312924AA1 08/09/01 08/09/21* 23. 606 0. 000 25.03 0. 051805 1.97*
312924AU7 08/21/01 08/21/26 15. 756 0. 000 16.70 0.035485 0.036821 0.038207 0.039646 0.041139 13.37 14.39
312924AWB 08/ 16/01 08/16/23* 18.772 0. 000 20.72 0. 043605 1. 96*
312924AX1 08/27/01 08/27/21* 22.934 0. 000 23.90 0. 051429 2.88*
reportable ODis conputed to call date
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a D per
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(Percent of Stated ~— Total = @ ------mmmm o Cal endar Year
I ssue Maturity Pri nci pal 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Peri od Peri od 2004 1st Peri od Peri od 2003 2004
312924AY9 08/28/01 08/28/23* 972 0. 0. 043764 2. 49*
312924Az6 08/28/01 08/28/26* 588 0. 0. 034356 1.96*
312924BV4 08/ 27/01 08/ 27/ 26* 088 0. 0. 033839 1.89*
312924BQ% 08/27/01 08/27/26* 071 0. 0. 033821 1.89*
312924Bv4 08/21/01 08/21/21 156 0. 0. 051557 . 053477  0.055469 0.057535 0.059678 9.41 20. 89
312924CF8 08/27/01 08/27/31* 506 0. 0. 022848 1.28*
312924ES8 09/18/01 09/18/26* 307 0. 0. 035064 2. 70*
31292449 12/27/01 12/ 27/ 23* 281 0. 0. 043202 7. 60*
312924364 12/27/01 12/ 27/ 22* 051 0. 0. 046899 8. 25*
312924Gr2 12/27/01 12/ 27/ 21* 855 0. 0. 050767 8. 93*
312924330 01/03/02 01/03/22* 855 0. 0. 048873 . 050767 9. 24*
312924HC0 09/ 24/01 09/ 24/ 26* 870 0. 0. 035590 2. 95*
312924HGL 09/ 25/01 09/ 25/ 26* 124 0. 0. 034888 2.93*
312924HH9 10/ 02/01 10/02/31* 982 0. 0. 024628 2.24*
312924K36 01/16/02 01/16/24* 804 0. 0.041148 . 62*
312924KR3 10/ 15/01 10/15/21* 541 0. 0. 052732 . 054562 15. 31*
312924M67 01/16/02 01/16/25* 461 0. 0. 038044 .57*
312924RPO 11/13/01 11/13/26* 856 0. 0. 036453 4.81*
312924TN3 11/19/01 11/19/20 000 5. 0.173111 . 178201 . 183441 . 188835 . 163362 3. 67 66. 17
312924Uy7 12/05/01 12/05/07* 400 Al 0.131719 8. 43*
312924VR1 12/18/01 12/18/26* 905 0. 0. 037295 6. 23*
312924WA  12/10/01 12/ 10/ 26* 856 0. 0. 036453 5. 80*
312924WH2 12/03/01 12/03/21* 535 0. 0. 052277 7. 95*
312924730 02/11/02 02/11/27* 071 0. 0. 032520 1. 30*
312924779 12/27/01 12/27/21* 933 0. 0. 051429 9. 05*
3129252A7 09/03/02 09/03/32 693 0.024681  0.025545 0.026439 0.027365 0.028322 9.25 9.91
3129252H2 08/26/02 02/26/21 624 0.055294  0.057091 0.058947 0.060862 0.062840 20. 69 22.05
3129252N9 08/27/02 08/27/32 693 0.024681  0.025545 0.026439 0.027365 0.028322 9. 26 9.92
3129252U3 09/10/02 09/10/32 162 0.025136  0.026000 0.026893 0.027818 0.028774 9.40 10. 06
3129253H1 09/10/02 09/10/32 693 0.024681  0.025545 0.026439 0.027365 0.028322 9.24 9.89
3129253MD 09/23/02 09/23/08* 375 0.015224 0. 015534 4. 04*
3129253V0 09/17/02 09/17/32 693 2. 0.024681  0.025545 0.026439 0.027365 0.028322 9. 22 9.88
3129253Y4 09/17/02 09/17/32 693 2. 0.024681 0.025545 0.026439 0.027365 0.028322 9.22 9.88
312925585 09/19/02 09/14/07 . 361 8 0.080606 0.081958 0.083368 0.084802 0.086260 29. 56 30. 58
3129256D7 10/10/02 10/10/08 . 500 0.013546  0.013817 0.014094 0.014098 4.97 3.93
3129256Ws 10/ 07/02 10/07/32 . 620 2. 0.024609 0.025473 0.026367 0.027292 0.028250 9.16 9.82
3129257A2 10/ 07/02 10/07/32 . 620 2. 0.024609 0.025473 0.026367 0.027292 0.028250 9.16 9.82
3129257 10/15/02 10/15/32 . 510 1. 0.024500 0.025363 0.026257 0.027183 0.028141 9.11 9.76
312925B25 08/15/02 08/15/22 . 257 6. 0.049111 0.050830 0.052609 0.054451 0.056356 18. 47 19.78
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SECTION | -B
a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
Nanme of |ssuer CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
Federal Home Loan
Mort gage Cor poration 312925B33 08/06/02 08/06/32* 11. 637 0. 000 3.42 0.023597 0. 024459 5. 23*
312925B41 08/06/02 08/06/32 12. 330 0. 000 3.53 0.024318 0.025182 0.026076 0.027001 0.027960 9.16 9.83
312925E22 08/19/02 08/19/32 12. 693 0. 000 3.26 0.024681  0.025545 0.026439 0.027365 0.028322 9. 27 9.93
312925E55 07/29/02 07/29/09 100. 000 VARl ES 0.010251 0.010448 0.010515 0.010451 3.76 2.17
312925E89 08/19/02 08/19/32 12. 242 0. 000 3.20 0.024229  0.025092 0.025986 0.026912 0.027870 9.11 9.77
312925E97 08/19/02 08/19/32 12. 693 0. 000 3.26 0.024681 0.025545 0.026439 0.027365 0.028322 9. 27 9.93
312925F88 08/19/02 08/19/32 12. 693 0. 000 3.26 0.024681  0.025545 0.026439 0.027365 0.028322 9. 27 9.93
312925FU9 04/17/02 10/17/05* 99. 000 VARl ES 0.027373  0.028059 0.028066 10. 03*
312925&20 08/19/02 08/19/32 12. 693 0. 000 3.26 0.024681  0.025545 0.026439 0.027365 0.028322 9. 27 9.93
312925H78 08/21/02 08/21/06* 99. 250 VARl ES 0.016929 0.017258 0.017593 4.16*
312925HS2 04/ 26/ 02 04/ 26/ 07 100. 000 VARl ES 0.046843 0.046951 0. 046426 16. 86 5.34
312925Hz6 04/30/02 04/30/07 100. 000 VARl ES 0.059310 0.059315 0.058707 21. 32 6.99
312925343 08/27/02 08/27/32 12. 693 0. 000 3.06 0.024681  0.025545 0.026439 0.027365 0.028322 9. 26 9.92
312925350 08/26/02 08/26/22 25. 257 0. 000 6.14 0.049111 0.050830 0.052609 0.054451 0.056356 18. 43 19.74
312925JA9 04/26/02 04/26/07 100. 000 VARl ES 0.056522 0.056470 0.055932 20. 30 6.43
312925JT8 05/16/02 05/16/06* 99. 000 VARl ES 0. 027336 3. 69*
312925JU5 05/07/02 05/07/07 100. 000 VARl ES 0.054591 0.054571 0. 054029 19. 62 6.81
312925K25 08/26/02 08/26/22 25. 257 0. 000 6.14 0.049111 0.050830 0.052609 0.054451 0.056356 18.43 19.74
312925K33 08/26/02 08/26/32 11.979 0. 000 2.99 0.023958 0.024820 0.025714 0.026640 0.027599 9. 00 9. 66
312925L81 08/26/02 08/26/32 11. 637 0. 000 2.95 0.023597  0.024459 0.025351 0.026277 0.027236 8. 87 9.53
312925LE8 05/23/02 05/23/05* 99. 500 3. 500 0. 014026 1.99*
312925LT5 05/08/02 02/01/06* 84. 703 0. 000 24.83 0.106940 3. 21*
312925MB1 08/ 26/02 08/26/32 11. 569 0. 000 2.94 0.023524  0.024385 0.025278 0.026203 0.027162 8.84 9.50
312925Mw@ 05/ 28/ 02 05/ 28/ 32* 10. 670 0. 000 4.83 0. 023381 3. 44*
312925MP2 05/ 28/ 02 05/ 28/ 32* 10. 670 0. 000 4.83 0. 023381 3. 44*
312925N71 08/26/02 08/26/32 11. 806 0. 000 2.97 0.023777  0.024639 0.025532 0.026457 0.027416 8.93 9.59
312925N97 08/26/02 08/26/32 12. 693 0. 000 3.09 0.024681  0.025545 0.026439 0.027365 0.028322 9. 26 9.92
312925NZ9 06/10/02 12/10/04* 99. 250 3. 250 0. 021040 3. 35*
312925PA2 06/ 03/02 06/03/22 22.933 0. 000 9.99 0.049570 0.051429 0.053358 0.055358 0.057434 18. 29 19. 68
312925PR5 06/10/02 06/10/32* 10. 366 0. 000 4.47 0. 023025 3. 66*
312925QQ6 06/05/02 06/05/22 24.774 0. 000 10.11 0.050594  0.052390 0.054250 0.056176 0.058170 18. 63 19.98
312925QU7 06/ 05/02 06/05/22 24. 654 0. 000 10. 10 0.050534  0.052334 0.054198 0.056129 0.058129 18.61 19. 96
312925QM8 06/ 05/02 06/ 05/ 22 24.774 0. 000 10.11 0.050594  0.052390 0.054250 0.056176 0.058170 18. 63 19.98
312925Qy9 06/18/02 06/18/32* 10. 366 0. 000 4.29 0. 023025 3. 85*
312925RD4 06/ 24/ 02 06/ 24/ 32* 10. 366 0. 000 4.15 0. 023025 3. 98*
312925RZ5 06/27/02 06/27/06* 99. 500 VARl ES 0.013887 2. 44*
312925868 08/27/02 08/27/32 12. 693 0. 000 3.06 0.024681  0.025545 0.026439 0.027365 0.028322 9. 26 9.92
312925S76 08/27/02 08/27/32 12. 693 0. 000 3.06 0.024681 0.025545 0.026439 0.027365 0.028322 9. 26 9.92
312925SF8 06/ 25/02 06/ 25/ 32* 10. 516 0. 000 4.16 0. 023202 4. 04*
312925TF7 07/02/02 07/02/32* 10. 517 0. 000 4.00 0.022348 0.023203 4. 20*

* Called in 2003; reportable ODis conputed to call date
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CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
312925TK6 07/05/02 07/05/12* 100. 000 VARl ES 0.168936  0.170912 31. 44*
312925TM2 06/ 28/02 06/28/07 100. 000 VARl ES 0.048793 0.049174 0. 048554 17. 63 8.59
312925UB4 06/21/02 06/21/32 12. 693 0. 000 4.70 0.025545 0.026439 0.027365 0.028322 0.029314 9.38 10. 04
312925UL2 07/08/02 07/08/22* 23.928 0. 000 8. 37 0. 048388 . 34*
312925VB3 07/15/02 07/15/32* 10. 983 0. 000 3.80 0.022881  0.023739 4.59*
312925VY3 07/15/02 07/15/32* 10. 983 0. 000 3.80 0.022881 0.023739 4.59*
312925W3 09/11/02 09/11/07* 99. 125 VARl ES 0.024063 0. 024547 6. 10*
312925W0 07/16/02 07/16/07* 99. 625 3. 500 0.010316 0.010516 2. 05*
312925Ws5 07/16/02 07/16/13 99. 500 4.000 0.009060 0.009257 0.009459 3.36 .14
312925XC9 07/22/02 07/22/32* 10. 983 0. 000 3.64 0.022881  0.023739 4. 75*
312925X& 07/30/02 07/30/12* 100. 000 VARl ES 0.164422 4. 77*
312925XT2 07/23/02 07/23/32* 10. 983 0. 000 3.62 0.022881  0.023739 4.78*
312925Y® 07/29/02 07/29/32* 10. 982 0. 000 3.48 0.022880 0.023738 4.91*
312925786 09/03/02 09/03/32 12. 693 0. 000 2.91 0.024681 0.025545 0.026439 0.027365 0.028322 9.25 9.91
312925zB9 07/30/02 07/30/32* 10. 982 0. 000 3.45 0.022880 0.023738 4. 94*
312925zZD5 08/15/02 08/15/07* 99. 625 VARl ES 0.010316 0.010516 2. 35*
3129252Q6 07/29/02 07/29/22* 25.014 0. 000 7.45 0.048986  0.050713 10. 50*
312925ZY9 07/26/02 01/26/07 83. 786 0. 000 14.32 0.092400 0.094234 0.096104 0.098012 0.099958 34.17 35.54
313139AE7 08/24/99 08/15/07 95. 304 9. 375 15.35 0.014763 0.015520 0.016315 0.017151 0.018030 5. 66 6. 26
31339X6F6 06/12/03 06/12/23 100. 000 VARl ES 0.086801 0.086204 0.085598 0.084982 17. 26 30. 90
31339XA53 06/09/03 06/09/28 22.811 0. 000 0.038018 0.039159 0.040333 0.041543 7.70 14. 36
31339XAF1 06/09/03 06/09/33 15.782 0. 000 0.027399 0.028256 0.029139 0.030049 5. 55 10. 37
31339XBL7 06/10/03 06/10/33 15. 108 0. 000 0.026859 0.027719 0.028606 0.029521 5.42 10. 18
31339XDQ4 06/ 16/03 06/16/33 15. 554 0. 000 0.027220 0.028077 0.028962 0.029874 5.32 10. 29
31339XCGE8 06/16/03 06/16/33 15. 967 0. 000 0.027543 0.028398 0.029280 0.030189 5.38 10. 41
31339XJ70 06/23/03 06/23/33 15. 108 0. 000 0.026859 0.027719 0.028606 0.029521 5. 06 10. 15
31339XJL9 06/23/03 06/23/33 15. 108 0. 000 0.026859 0.027719 0.028606 0.029521 5. 06 10. 15
31339XKS2 06/23/03 06/23/28 23.714 0. 000 0.038470 0.039593 0.040749 0.041939 7.24 14.48
31339XKTO 06/19/03 06/19/18 100. 000 VARl ES 0.086209 0.085801 0.085387 0.084966 16. 55 30. 80
31339XWMN1 06/18/03 06/18/18 44. 966 0. 000 0.067449 0.069271 0.071141 0.073062 13.04 25.32
31339XMML 06/ 26/ 03 06/ 26/ 23 31. 870 0. 000 0.051346  0.052836  0.054368 0.055944 9.51 19.31
31339XN42 06/ 26/03 06/26/08 100. 000 VARl ES 0. 084383 0.085003 0.085494 0.085850 15.61 30. 69
31339XQ72 07/03/03 07/03/23 32.181 0. 000 0.051401  0.052879 0.054399 9.15 19. 30
31339XRT3 06/30/03 06/30/23 33.134 0. 000 0.051542  0.052985 0.054469 0.055994 9.33 19.34
31339XSwr  07/02/03 07/02/18 100. 000 VARl ES 0.083077  0.082637 0.082191 14. 87 29. 67
31339XUQB 06/30/03 07/02/18 46. 694 0. 000 0. 066535 0.066689 0.068402 0.070160 12. 07 24.94
31339Y4A7 07/16/03 07/16/18 100. 000 VARl ES 0. 082267 0.081840 0.081407 13.57 29.40
31339YBR2 07/07/03 07/07/23 32.181 0. 000 0.051401  0.052879 0.054399 8.94 19. 29
31339YMRO 07/28/03 07/28/23 30. 656 0. 000 0. 051093 0. 052626 0.054204 7.82 19.15
31339YPD8 07/29/03 07/29/19 39. 750 0. 000 0. 064593 0.066482 0.068427 9. 82 24.18
reportable ODis conputed to call date
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31339YQPO 08/ 07/03 08/ 07/08 100. 000 VARl ES 0. 034901 0.035382 0.035869 5.03 12.79
31339YX23 08/11/03 08/11/23 28. 367 0. 000 0. 050430 0.052044 0.053709 7.06 18.90
31339YXB3 08/ 04/03 08/04/23 28. 588 0. 000 0. 050505 0.052111 0.053768 7.42 18.95
3133F0SEO0 06/27/02 12/15/13* 49. 995 0. 000 15.72 0. 087680 14. 38*
3133FOSNO 07/05/02 01/15/14* 49.911 0. 000 14.96 0.084991 0.087592 16. 96*
3133F0OSW4 07/11/02 01/15/14* 49. 961 0. 000 14. 45 0.084992 0.087592 16. 96*
3133MeD95 01/23/98 01/23/23* 17.185 0. 000 71.53 0.046994  0.048679 9. 80*
3133MeH59 01/27/98 01/27/23 17. 905 0. 000 72.28 0.047450 0.049111 0.050830 0.052609 0.054450 17.90 19.18
3133M2JB4  12/18/97 12/18/12 33.623 0. 000 148.59 0.099393 0.103070 0.106884 0.110839 0.114940 36. 54 39.29
3133MBCTO 04/07/98 04/07/28 12. 693 0. 000 48. 89 0.033638 0.034816 0.036034 0.037295 0.038601 12.52 13.41
3133M4JQ7 06/ 05/98 06/ 05/ 28 12. 678 0. 000 46. 91 0.033624  0.034802 0.036020 0.037282 0.038587 12.38 13.26
3133MW4T86 07/07/98 07/07/28 13. 648 0. 000 47. 32 0.033373  0.034499 0.035664 0.036867 0.038112 12. 62 13. 48
3133MAYA5 07/27/98 07/27/18* 25. 257 0. 000 89.98 0. 064670 1.68*
3133M4YB3 07/27/98 07/27/18* 25. 257 0. 000 89.98 0. 064670 1.68*
3133MizZK2 07/27/98 07/27/18* 24. 966 0. 000 89.81 0. 064622 1.68*
3133Mp4Y3 08/10/98 08/10/18* 25. 552 0. 000 89. 30 0.064713 2. 52*
3133Mb6Y1 08/ 20/98 08/20/18* 25. 208 0. 000 88. 46 0. 064663 3.17*
3133MBER7 09/08/98 09/08/28 13.727 0. 000 45. 39 0.033442 0.034567 0.035730 0.036932 0.038175 12.50 13.36
3133MbHA1 09/15/98 09/ 15/ 28* 11. 806 0. 000 42. 26 0.031613 2. 34*
3133MbHX1 09/15/98 09/15/28* 11. 806 0. 000 42.26 0.031613 2. 34*
3133MbLN8 09/18/98 09/18/28 13.928 0. 000 45. 33 0.033613 0.034736 0.035896 0.037095 0.038334 12.54 13.39
3133MbQZ6 09/29/98 09/29/28 14.934 0. 000 46. 26 0.034424  0.035533 0.036677 0.037858 0.039077 12. 80 13.64
3133MBTR9 12/08/98 12/08/28* 13. 847 0. 000 42.54 0. 033545 5.27*
3133MBZL5 12/29/98 12/ 29/28* 13.451 0. 000 41. 32 0. 033200 5.91*
3133M7A30 01/26/99 01/26/29 13. 648 0. 000 40.70 0.032283  0.033373  0.034499 0.035664 0.036867 12.16 13.00
3133M7A63 01/28/99 01/28/19* 26. 253 0. 000 78.82 0. 062666 1.69*
3133M7AS5 01/29/99 01/29/19* 26. 406 0. 000 78.82 0. 062689 1.76*
3133M/BT2 02/01/99 02/01/29 12. 693 0. 000 39. 27 0.031402 0.032501 0.033638 0.034816 0.036034 11. 84 12.68
3133M7CE4 01/28/99 01/28/19* 25. 257 0. 000 78. 33 0. 062483 1.69*
3133MrZ25 03/02/99 03/02/04 85. 600 0. 000 0.056364 0.028172 0.028925 11.95 1.76
3133MB3W2  03/26/99 03/ 26/ 29* 12. 260 0. 000 36. 96 0. 030975 2.63*
3133MBF58 04/05/99 04/05/04 76.073 0. 000 172.71 0.141896  0.145830 0.149873 52. 48 14.09
3133MBPVO 05/04/99 05/04/04 76. 402 0. 000 166. 37 0.139807  0.143621 0.147540 51. 46 18.15
3133MB5W8  07/13/99 07/13/29 12.331 0. 000 33.75 0.029981 0.031046 0.032148 0.033289 0.034471 11.35 12.17
3133MBCD2 08/17/99 08/17/29 11. 806 0. 000 32.07 0.029440 0.030507 0.031613 0.032759 0.033947 11.08 11.90
3133MBJE3 07/29/99 07/27/06 64. 021 0. 000 156. 16 0.139449  0.143966  0.148629 0.153444 0.158414 52.43 55. 88
3133MBUQB 09/01/99 03/01/05 71.017 0. 000 163.79 0.150276  0.155026  0.159925 0.164979 0.170193 56. 11 59.71
3133MA6WI 10/ 20/ 99 04/ 20/ 05 70. 101 0. 000 160. 90 0.155151  0.160243 0.165503 0.170934 0.176545 57.51 61. 34
3133MCF83 10/ 27/00 04/27/10 79. 882 0. 000 0.103744  0.072274 0.074575 0.052117 0.053770 29. 82 21. 47
3133MCX91 01/19/01 12/14/04 80. 920 0. 000 90. 34 0.137007  0.140773  0.144642 0.148618 50. 13 50. 33
reportable ODis conputed to call date
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3133MFR42 06/ 21/01 06/13/06 77.119 0. 000 64. 05 0.122364  0.125600 0.128921 0.132329 0.135828 44.75 47.15
3133M3KK1 08/06/01 08/06/21* 24. 090 0. 000 25.32 0. 052057 0. 053943 11.53*
3133MHLMA 09/ 24/01 09/ 24/21* 25.111 0. 000 23.06 0.052544 0. 054391 14. 15*
3133MHR63 09/24/01 09/15/06 80. 023 0. 000 46. 88 0.105188 0.107570 0.110006 0.112498 0.115046 38.81 40. 58
3133MJKJ8 11/15/01 11/15/21* 25. 257 0. 000 20.41 0. 052609 7. 05*
3133MISW.  11/19/01 11/19/21* 27. 289 0. 000 20.55 0. 053386 7.37*
3133MIXR6 12/03/01 12/03/21 100. 000 5. 820 0.171213 0.176195 0.161667 0.166371 0.171213 62. 27 59.31
3133MKMb3 01/09/02 01/09/12* 100. 000 0. 000 0.262196 2. 10*
3133MLRW 02/ 22/02 02/22/07 100. 000 VARl ES 0.134541  0.136264 0.136732 0.137212 0.137172 49. 03 49. 37
3133MVBN1 03/19/02 03/19/07* 100. 000 0. 000 0.014138 1.10*
3133MWKS1 04/01/02 04/01/22* 22.933 0. 000 13. 06 0. 049570 4. 46*
3133MNBM2 04/ 30/02 04/30/07 100. 000 VARl ES 0.116583 0.116697 0.116235 41. 97 13.83
3133MP6K7 06/ 28/ 02 06/ 28/05* 100. 000 VARl ES 0.107727  0.107728 38. 46*
3133MPJ98 07/02/02 07/02/07 100. 000 VARl ES 0.127628 0.128977 0.130020 0.130779 0.131250 46. 62 47.16
3133MPKH8 07/05/02 07/05/05 100. 000 VARl ES 0.100857 0.101370 0.101705 0.101834 0.101754 36. 55 36. 65
3133MPNV4  07/12/02 01/12/07 100. 000 VARl ES 0.127851  0.129093 0.130028 0.130664 0.130996 46. 62 47.09
3133MPQO0 07/09/02 07/09/04* 100. 000 VARl ES 0. 085720 . 69*
3133MPQML 07/08/02 07/ 08/04* 100. 000 VARl ES 0.086180 0.086472 16. 17*
3133MPQRO  07/19/02 07/19/07 100. 000 VARl ES 0.125373  0.126529 0.127425 0.128078 0.128483 45. 67 46. 16
3133MPSQQ 07/23/02 07/ 23/04* 100. 000 VARl ES 0.078268 0.078428 8. 78*
3133MPVR4 08/ 02/02 02/03/06 100. 000 VARl ES 0.116192 0.117109 0.117725 0.118041 0.118049 42.22 42. 49
3133MX®BQR 08/05/02 08/05/22* 25. 257 0. 000 7.17 0.049111 0. 050830 10. 82*
3133MQDVB 08/ 05/02 08/ 05/08 100. 000 VARl ES 0.116034 0.117024 0.117832 0.118472 0.118939 42. 21 42.70
3133MQPR9 08/ 26/02 08/ 26/ 22* 25. 257 0. 000 6.14 0. 049111 2. 70*
3133MQRZ9 08/22/02 08/22/22 25.900 0. 000 6.38 0.049426 0.051124 0.052880 0.054696 0.056575 18.54 19. 84
3133MMRL 08/22/02 08/22/05* 100. 000 VARl ES 0. 079550 4. 06*
3133MMX8 09/06/02 09/06/22* 25. 257 0. 000 5. 65 0. 049111 3. 19*
3133MQX90 08/26/02 08/26/22* 25. 257 0. 000 6.14 0. 049111 2. 70*
3133MRDC3 09/10/02 09/10/07 100. 000 VARl ES 0.102886  0.103542 0.104065 0.104444 0.104675 37.29 37.60
3133MRDML 09/10/02 09/10/07 100. 000 VARl ES 0.102727 0.103358 0.103846 0.104200 O0.104416 37.22 37.51
3133MRIE3 09/24/02 09/ 24/07* 100. 000 VARl ES 0.102807  0.103450 27. 15*
3133MRMA1 09/17/02 09/17/07 100. 000 VARl ES 0.102882  0.103542 0.104066 0.104444 0.104676 37.28 37.60
3133MRVC3 09/27/02 09/27/22* 27.026 0. 000 4.69 0. 049923 4.29*
3133MRY30 10/07/02 10/07/22* 27.104 0. 000 4.20 0.049955 0.051612 14. 09*
3133Ms3B4  09/19/02 09/ 14/07 84. 850 0. 000 7.99 0.078295 0.079564 0.080885 0.082229 0.083595 28. 69 29. 65
3133MsHD5 10/ 17/02 10/ 19/09 76. 775 0. 000 6.01 0.081236  0.082783 0.084359 0.085966 0.087602 29.75 30. 89
3133MBHE3 10/17/02 10/19/09 76. 745 0. 000 6.02 0.081325 0.082876 0.084457 0.086067 0.087709 29.78 30.93
3133MsME7 10/ 10/02 10/ 30/03* 100. 000 0. 000 0. 050342 . 45*
3133MBRX0 10/15/02 10/ 05/07 85. 446 0. 000 5.75 0.075670 0.076814 0.078038 0.079282 0.080546 27. 65 28.53
3133MBYC8 11/05/02 11/05/32 14. 255 0. 000 1.46 0.026135 0.026997 0.027888 0.028808 0.029759 9. 66 10.31
3133MrES3 11/15/02 11/15/32 13. 648 0. 000 1.18 0.025590 0.026454 0.027346 0.028269 0.029223 9.45 10. 10
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Federal Home Loan Banks 3133MILCO 11/29/02 12/02/14* 49. 920 0. 000 2.61 0.081437 12. 30*
Federal Hone Loan Banks 3133MJU6F7 11/27/02 12/23/03* 100. 000 0. 000 0. 046213 6. 75*
3133MMZ9 12/30/02 12/30/32 13. 451 0. 000 .03 0.025408 0.026272 0.027165 0.028089 0.029044 9.30 9.95
3133MUP74 12/ 27/02 12/ 27/ 32 15. 241 0. 000 .11 0.026968 0.027827 0.028713 0.029628 0.030571 9. 87 10.51
3133MJSN6 01/13/03 01/13/33 14. 675 0. 000 0. 026497 0.027358 0.028247 0.029166 9. 37 10.31
Federal Home Loan Banks 3133M4K6 02/ 04/03 02/ 04/28 20. 207 0. 000 0.036485 0.037670 0.038895 0.040159 12.10 14.15
3133W5T6 01/28/03 01/28/13 100. 000 VARl ES 0.085730 0.082689 0.081911 0.081182 28. 50 29.89
3133W7HO 01/27/03 01/27/33 13. 569 0. 000 0. 025517 0.026381 0.027274 0.028197 8. 66 9.94
3133WB85 02/06/03 02/06/23 27.131 0. 000 0. 049966 0.051623 0.053334 0.055102 16. 48 19. 40
3133WDW 02/ 06/03 02/06/18 40. 309 0. 000 0.068861 0.070978 0.073161 0.075411 22.69 26.59
3133WSL8 02/18/03 02/18/33 13. 968 0. 000 0. 025880 0.026743 0.027635 0.028557 8. 22 10. 03
3133WT52 02/24/03 02/24/23 28. 643 0. 000 0. 050523 0.052127 0.053783 0.055490 15.71 19. 49
3133WZN6 02/ 25/03 02/25/28 20. 207 0. 000 0.036485 0.037670 0.038895 0.040159 11.31 14.10
Federal Hone Loan Banks 3133MR2W) 02/ 25/03 02/ 25/ 28 20. 207 0. 000 0.036485 0.037670 0.038895 0.040159 11.31 14.10
3133MA2X8 02/ 27/03 02/27/20 36. 604 0. 000 0. 061007 0.062838 0.064723 0.066665 18.77 23.44
3133MMW8 02/ 27/03 02/27/ 20 36. 484 0. 000 0.061009 0.062846 0.064737 0.066686 18. 77 23.44
3133MMB& 02/ 27/03 02/27/18 41.199 0. 000 0.068664 0.070724 0.072846 0.075031 21.13 26. 38
3133MAWFQ0 03/03/03 03/03/08 100. 000 VARl ES 0.089233 0.089854  0.090342 0.090696 26. 66 32.53
3133MAGF2 03/05/03 03/05/07 100. 000 VARl ES 0.089347 0.090049 0.090557 0.090867 26. 53 32.60
3133MAHO5 02/ 28/ 03 02/28/23 30. 066 0. 000 0. 049838 0.051923 0.052925 0.055443 15. 56 19. 62
3133MMN2 02/21/03 02/21/13* 100. 000 0. 000 0. 019032 1.71*
3133MM QB 02/21/03 02/21/13* 100. 000 0. 000 0. 017500 1.57*
3133MAIS1 03/06/03 09/08/05 100. 000 VARl ES 0.010331 0.010332 0.010428 0.010459 0.010460 3. 06 3.76
3133MABW2 03/ 25/03 03/25/33 14. 464 0. 000 0.026316 0.027178 0.028068 0.028988 7.35 10. 12
3133MALR0 03/24/03 03/24/08 100. 000 VARl ES 0.100676  0.101549 0.102236 0.102735 27.97 36. 80
Federal Home Loan Banks 3133MXEJ4 04/01/03 04/01/33 14. 977 0. 000 0.026751 0.027611 0.028499 0.029415 7.30 10. 26
3133MXRH4 03/28/03 03/29/18 41.192 0. 000 0.068370 0.068664 0.070724 0.072846 0.075031 18.93 26.24
3133MXWI4 04/ 14/03 04/14/15 55. 287 0. 000 0.076789 0.078709 0.080676 0.082693 19. 88 29.00
Federal Hone Loan Banks 3133MY6C6 04/ 28/ 03 04/28/33 13.451 0. 000 0. 025408 0.026272 0.027165 0.028089 6. 23 9.73
3133MYB48 04/30/03 04/30/18 41. 019 0. 000 0.068707 0.070779 0.072912 0.075111 16. 68 26.13
3133MYBZ9 05/07/03 05/07/18 41.199 0. 000 0. 068664 0.070724 0.072846 0.075031 16. 18 26.08
3133MYD95 04/28/03 04/28/33 13.451 0. 000 0. 025408 0.026272 0.027165 0.028089 6. 23 9.73
3133MYGP6 05/ 05/03 05/ 05/06 100. 000 VARl ES 0. 062465 0.062652 0.062768 0.062807 14.75 22.58
3133MYGY7 04/23/03 01/23/06 100. 000 VARl ES 0.016380 0.016502 0.016617 0.016631 4.08 5.99
3133MYTD9 05/27/03 05/27/33 14. 676 0. 000 0. 026498 0.027359 0.028248 0.029166 5.70 10. 07
Federal Home Loan Banks 3133X02D0 08/11/03 08/11/23 27. 823 0. 000 0. 050235 0.051868 0.053554 7.03 18.84
3133X05F2 08/18/03 08/18/23 27. 661 0. 000 0. 050175 0.051813 0.053504 6. 67 18. 80
3133X05N5 08/18/03 08/18/23 27.026 0. 000 0. 049923 0.051583 0.053298 6. 64 18.72
3133X05S4 08/18/03 08/18/23 27.026 0. 000 0. 049923 0.051583 0.053298 6. 64 18.72
3133X0DGL 08/11/03 08/11/17 43.708 0. 000 0.072846  0.075031 0.077282 10. 20 27.24
3133X0DP1 08/25/03 08/25/23 26. 662 0. 000 0. 049770  0.051442 0.053170 6. 27 18. 65
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3133X0EZ8 08/25/03 08/25/23 26. 202 0. 000 0. 049566  0.051254 0.052999 6. 25 18.58
3133X0H51 08/28/03 08/28/23 24. 960 0. 000 0. 048958 0.050687 0.052476 6. 02 18. 37
3133X0HG7 08/ 25/03 08/25/23 25. 257 0. 000 0. 049111 0.050830 0.052609 6. 19 18. 43
3133X0HK8 08/25/03 08/25/23 25. 257 0. 000 0. 049111 0.050830 0.052609 6. 19 18. 43
3133X0JA8 08/25/03 08/25/23 24. 300 0. 000 0. 048600 0.050350 0.052163 6. 12 18. 26
3133X0LX5 08/20/03 08/20/13 58. 125 0. 000 0.088802 0.091244 0.093754 11.63 33.06
3133X0ONA3 09/05/03 09/05/23 25. 808 0. 000 0.049382 0.051083 0.052842 5.73 18.49
3133X0RK7 09/08/03 09/08/10 100. 000 VARl ES 0.152764  0.151618 0.150441 17. 26 54.53
3133X0ORSO 09/05/03 09/05/06 100. 000 VARl ES 0.020394 0.020673 0.020956 2.37 7.46
3133X0SR1 09/08/03 09/08/23 24.536 0. 000 0.048731  0.050473 0.052278 5.51 18. 26
3133X15J2 09/29/03 09/29/23 26. 508 0. 000 0. 049703 0.051380 0.053114 4.57 18.51
3133X16J1 09/29/03 09/29/10 100. 000 VARl ES 0.067733 0.069167 0.070392 6. 20 24.90
3133X1BR7 09/17/03 09/12/08 84.441 0. 000 0.080229 0.081567 0.082962 8.34 29.42
3133X1D38 09/29/03 09/29/06 100. 000 VARl ES 0.024194  0.024438 0.024575 2.22 8.79
3134A12F6 01/26/98 01/26/18* 23. 836 0. 000 101.11 0.066738 1.67*
3134A12K5 02/04/98 02/04/28 13. 067 0. 000 51. 64 0.033986 0.035158 0.036371 0.037626 0.038924 12. 80 13.69
3134A12V1 02/02/98 02/02/23* 15. 871 0. 000 69. 20 0. 046052 1.43*
3134A1BU3 09/25/96 06/01/16 23.214 0. 000 137.49 0.077117 0.080031 0.083055 0.086194 0.089451 28. 46 30. 66
3134A1CT5 10/21/96 09/15/16 23. 550 0. 000 133.97 0.074323 0.077073 0.079925 0.082882 0.085948 27.85 29.94
3134A1DL1 11/01/96 02/01/16 25.038 0. 000 139. 87 0.077040 0.079861 0.082785 0.085817 0.088959 29.10 31. 27
3134A1E97 10/28/97 10/28/22 16. 715 0. 000 74.95 0.048374 0.050136 0.051962 0.053855 0.055817 17. 96 19. 29
3134A1F47 11/03/97 11/03/22 15. 909 0. 000 73.46 0.047807  0.049598 0.051455 0.053382 0.055381 17.74 19.10
3134A1FK1 11/20/96 09/03/19 20. 641 0. 000 108. 88 0.060311 0.062435 0.064634 0.066911 0.069268 22.60 24.23
3134A1H60 10/22/97 06/03/24 16. 813 0. 000 69. 97 0.044822 0.046348 0.047927 0.049560 0.051248 16. 50 17.64
3134A1HH6 12/23/96 12/01/15 26. 483 0. 000 139. 29 0.079673  0.082517 0.085463 0.088514 0.091673 29. 37 31.50
3134A1HU7 12/27/96 12/02/19 19.720 0. 000 104. 66 0.060079 0.062244 0.064487 0.066811 0.069218 22.15 23.77
3134A1JD3 12/31/96 12/01/14 28. 804 0. 000 149. 07 0.085309 0.088324 0.091445 0.094676 0.098022 31. 44 33.70
3134A1MX5 02/12/97 02/01/14 30. 030 0. 000 155.55 0.088705 0.091905 0.095221 0.098657 0.102216 33.49 35.95
3134A1MY3 02/12/97 02/01/20 19. 238 0. 000 101. 15 0.057811 0.059923 0.062112 0.064381 0.066733 21.84 23.46
3134A1MZ0 02/12/97 03/01/16 25.716 0. 000 134.12 0.077004 0.079798 0.082693 0.085693 0.088802 28.91 31.04
3134A1NA4 02/12/97 01/02/19 20. 877 0. 000 109. 39 0.062140 0.064403 0.066750 0.069181 0.071701 23. 60 25.35
3134A1X39 12/11/97 06/01/15 33. 207 0. 000 124.81 0.080916 0.083510 0.086186 0.088948 0.091799 29.75 31.69
3134A1YQ7 08/26/97 08/26/22* 13. 652 0. 000 72.53 0. 045891 2. 52*
3134A24Q0 02/22/99 02/22/29 12. 693 0. 000 38.61 0.031402 0.032501 0.033638 0.034816 0.036034 11.79 12.63
3134A26X1 03/08/99 03/08/29 12. 693 0. 000 38.11 0.031402 0.032501 0.033638 0.034816 0.036034 11.76 12.59
3134A2EM6 05/ 07/98 05/07/18* 24. 067 0. 000 94. 53 0.066778 8. 41*
3134A2EX2 05/22/98 05/22/28 12.511 0. 000 47.08 0.033464 0.034644 0.035865 0.037129 0.038438 12.35 13.24
3134A2FE3 06/ 02/98 06/ 02/28 12. 879 0. 000 47. 34 0.033813 0.034988 0.036203 0.037461 0.038763 12.45 13.33
3134A2FR4 06/ 09/98 06/ 09/28 12. 602 0. 000 46. 66 0.033552  0.034730 0.035950 0.037213 0.038520 12. 34 13.23
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3134A2G77 12/28/98 11/15/28 20. 230 0. 000 48. 40 0.037483 0.038499 0.039542 0.040614 0.041715 13.77 14.53
3134A2GC6 06/05/98 06/ 05/28 12. 804 0. 000 47.12 0.033743  0.034919 0.036136 0.037395 0.038698 12.42 13.30
3134A2&1 06/12/98 06/12/28 12.712 0. 000 46. 73 0.033656  0.034833 0.036052 0.037312 0.038617 12.37 13.25
3134A2HF8 06/30/98 11/24/14 38.078 0. 000 115. 65 0.081883 0.084329 0.086848 0.089443 0.092115 30. 10 31.93
3134A2HC6 06/30/98 12/11/25 19. 896 0. 000 60. 36 0.042862  0.044141  0.045459 0.046816 0.048213 15.71 16. 66
3134A2VA3 08/ 03/98 08/03/28* 11. 806 0. 000 43.59 0.031613 0. 032759 6. 91*
3134A2MH8 08/ 03/98 08/ 03/28* 11. 806 0. 000 43.59 0.031613 0.032759 6. 91*
3134A2NQ7 07/ 30/98 08/15/14 37.992 0. 000 116. 14 0.082486 0.085012 0.087616 0.090299 0.093064 30. 85 32.77
3134A2QA9 09/08/98 09/08/28 14. 152 0. 000 45. 97 0.033801 0.034921 0.036078 0.037273 0.038507 12. 63 13.48
3134A2QF8 09/15/98 09/15/28* 11. 806 0. 000 42.26 0.031613 2. 34*
3134A2QP6 09/18/98 09/18/28 14. 078 0. 000 45.53 0.033740 0.034860 0.036018 0.037215 0.038451 12.58 13.43
3134A2QT8 09/18/98 09/18/28* 11. 806 0. 000 42.17 0.031613 2. 43*
3134A2S4 10/ 05/98 10/ 05/ 28* 12. 693 0. 000 43.01 0. 032501 3. 06*
3134A2T24 01/28/99 01/28/29* 12. 693 0. 000 39. 37 0.031402 0. 032501 6. 70*
3134A2UL0 11/02/98 11/02/28 13. 162 0. 000 42.81 0.032939  0.034072 0.035243 0.036454 0.037707 12. 20 13.05
3134A2WZ7 12/01/98 12/01/28* 12. 693 0. 000 41.19 0. 032501 4.88*
3134A3AE6 03/15/99 03/15/29 12. 693 0. 000 37.89 0.031402 0.032501 0.033638 0.034816 0.036034 11.74 12.58
3134A3D29 09/09/99 08/15/27 14.928 0. 000 37.78 0.035070 0.036284 0.037541 0.038841 0.040186 13.18 14.11
3134A3GY6 04/05/99 04/05/29 12. 693 0. 000 37.26 0.031402 0.032501 0.033638 0.034816 0.036034 11.69 12.53
3134A3LC8 04/26/99 04/26/29 12. 510 0. 000 36. 36 0.031223 0.032324 0.033463 0.034643 0.035864 11.58 12.42
3134A3LX2 05/03/99 05/03/29 12. 153 0. 000 35. 67 0.030866  0.031970 0.033113 0.034297 0.035523 11. 44 12. 27
3134A3WP7 07/06/99 07/06/29* 9. 506 0. 000 29.90 0.026729 0.027798 5. 14*
3134A3Z238 09/14/99 09/14/29 12. 656 0. 000 32.30 0.030304 0.031366 0.032465 0.033603 0.034781 11.33 12.14
3134A3ZU3 08/02/99 12/14/29 15. 469 0. 000 36. 14 0.032985 0.034014 0.035076 0.036170 0.037299 12.10 12.86
31359MEL3 01/29/99 06/01/17 34.790 0. 000 88. 20 0.070408 0.072464 0.074581 0.076759 0.079000 25. 84 27. 37
31359MRD7 04/11/03 04/12/18 99. 460 VARl ES 0.014825 0.014827 0.015090 3.88 1.52
31364CID1 08/13/96 08/11/06 97. 000 6. 830 16. 64 0.008924  0.009248 0.009583 0.009931 0.010291 3.36 3.61
31364KF21 12/21/00 12/28/07 78.513 0. 000 0.097395 0.097537 0.086176 0.086327 0.074285 35. 05 31.01
31364KHC7 02/09/00 04/01/03 80. 379 0. 000 179. 15 0. 189530 17. 06
31364KM72 01/18/01 12/14/04 81. 034 0. 000 89. 90 0.136095 0.139808 0.143622 0.147540 49.79 49. 97
31364KMBO 01/18/01 06/ 14/05 78.720 0. 000 88.13 0.133488 0.137162 0.140937 0.144816 0.148801 48. 84 51. 57
31364KMB8 01/18/01 12/13/05 76. 438 0. 000 86. 40 0.130914  0.134551 0.138288 0.142129 0.146076 47.92 50. 62
31364KSSO0 08/17/00 08/17/12 60. 070 2.000 55.31 0.069537 0.071958 0.074463 0.077056 0.079739 26.13 27.98
31364KTK6 08/17/00 06/25/04 87. 429 0. 000 0.069575 0.046692 0.017452 20. 62 3.04
3136F0DV1 04/10/01 09/14/04 84.573 0. 000 74.49 0.124628 0.127711 0.130870 0.134107 46. 09 33.69
reportable ODis conputed to call date
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Nanme of |ssuer

Federal Nati onal
Mort gage Cor poration

Federal Nati onal
Mort gage Associ ation

Federal Nati onal
Mort gage Associ ati on

Federal Nati onal
Mort gage Associ ation

The Finova Goup Inc.
First Data Corporation
Fl eetwood Enterprises
FI eetwood Enterprises
Focal Conmuni cations

Ford Mot or Conpany

* Called in 2003;

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
3136F0L67 09/28/01 09/15/06 79. 592 0. 000 47. 48 0.107496  0.109996 0.112554  0.115171 0.117850 39. 68 41.55
3136FOPV8 06/21/01 06/13/06 77.295 0. 000 63.61 0.121471  0.124655 0.127921  0.131273 0.134713 44. 42 46.78
3136FOW3 10/19/01 10/11/06 80. 002 0. 000 44.27 0.105242 0.107628 0.110067 0.112561 0.115112 38.70 40. 48
3136FOWB1 10/19/01 10/11/06 80. 002 0. 000 44. 27 0.105242 0.107628 0.110067 0.112561 0.115112 38.70 40. 48
3136F12V1 06/21/02 06/15/07 80. 050 0. 000 19.11 0.102594  0.104910 0.107279 0.109701 0.112178 37.43 39.13
3136F15H9 07/17/02 07/17/06* 99. 435 1. 800 0. 026391 06*
3136F1DL1 12/20/01 12/15/06 78. 270 0. 000 40. 68 0.113523  0.116347 0.119241 0.122207 0.125246 41. 47 43.56
3136F1EQ@ 12/27/01 03/17/31 16. 751 0. 000 10.72 0.030195 0.031132 0.032099 0.033095 0.034122 11.24 11.95
3136F1H60 05/24/02 05/ 24/12* 99. 125 4.000 0.016200 0.016574 5. 30*
3136F1KN9 01/29/02 02/01/09 87.729 0. 000 0.095934  0.095490 0.071781 0.071461 0.045635 30. 83 21.86
3136F1L81 06/05/02 06/05/13* 99. 000 VARl ES 0.018515 0.018950 6. 26*
3136F1ME7 02/22/02 02/23/10 99. 480 VARl ES 0.007134 0.007287 0.007442 2. 64 39
3136F1M=2 02/08/02 01/31/07 78. 566 0. 000 35.04 0.109509 0.112193 0.114943 0.117761 0.120647 40.73 42.75
3136F1UMD 04/04/02 04/04/13* 99. 050 VARl ES 0.026713 2. 48*
3136F1Y95 06/26/02 06/26/13* 99. 500 4.000 0.009257 0. 009459 3. 32*
3136F1ZL7 05/16/02 05/16/06* 99. 000 4.000 0.028123 3. 80*
3136F1ZMb6 05/16/02 05/16/13* 98. 875 VARl ES 0.031648 4.27*
3136F2B31 12/20/02 12/30/32 19. 252 0. 000 .33 0.029794  0.030623 0.031474 0.032350 0.033249 10. 88 11. 49
3136F2B49 12/20/02 12/28/07 84. 684 0. 000 . 86 0.078569 0.079880 0.081213 0.082569 0.083947 28. 53 29.49
3136F2C63 12/24/02 12/30/09 76.570 0. 000 .57 0.081750 0.083320 0.084920 0.086551 0.088213 29.72 30. 87
3136F2C71 12/24/02 12/28/07 85. 056 0. 000 .54 0.076961 0.078214 0.079487 0.080781 0.082097 27.94 28. 86
3136F2FZ6 09/04/02 09/15/07 85. 596 0. 000 0.085739 0.084416 0.083067 0.081694 0.080295 30. 34 29. 36
3136F2KY3 09/19/02 09/14/07 84. 258 0. 000 8. 27 0.081095 0.082461 0.083890 0.085343 0.086822 29.74 30.78
3136F2NT1 10/15/02 10/ 05/07 85. 661 0. 000 5.67 0.074641 0.075749 0.076937 0.078144 0.079369 27. 27 28.12
3136F2W20 01/30/03 01/22/08 84.961 0. 000 0.077902 0.079132 0.080438 0.081765 25.98 29.14
3136F3LA2 04/04/03 10/03/33 20. 285 0. 000 0. 029863 0.030651 0.031463 0.032297 8. 04 11.33
3136F3QVL 04/ 28/ 03 04/22/08 85. 266 0. 000 0.076362 0.077555 0.078805 0.080075 18. 64 28.32
3136F3ZC3 06/09/03 12/15/33 23.674 0. 000 0.031603 0.031628 0.032388 0.033166 0.033964 6. 40 11.83
317928AA7 08/22/01 11/15/09 76. 270 7.500 0.264799 0.268226 0.271861 0.275717 0.279806 96. 27 98. 93
319963AD6 02/28/01 03/01/08 100. 000 VARl ES 0.187158 0.188225 0.194301 0.196279 0.203817 69. 38 72.64
339077208 01/04/02 02/15/13 100. 000 9. 500 0.263889 0.263889 0.263889 0.263889 0.263889 95. 00 95. 00
339079204 12/14/01 02/15/13 100. 000 9. 500 0.263889 0.263889 0.263889 0.263889 0.263889 95. 00 95. 00
344155AA4 02/18/98 02/15/08* 55. 565 VARl ES 0.317552 0. 336803 59. 78*
344155AB2 02/18/98 02/15/08* 55. 565 VARl ES 0.317552  0.336803 59. 78*
344155AC0 02/18/98 02/15/08* 55. 565 VARl ES 0.317552 0. 336803 59. 78*
345343206 12/01/02 12/31/25 100. 000 9. 000 0.250000 0.250000 0.250000 0.250000 O0.250000 90. 00 90. 00
reportable ODis conputed to call date
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Nanme of |ssuer

Frenmont General
Fi nancing |
Gabel | i Asset Managenen

General El ectric Capital

Cor poration
CGeneral MII, Inc.

General Mdtors
Accept ance Corporatio

General Mtors Corp.
d obal Marine, Inc.

d obe Hol di ngs, Inc.

d obi x Cor poration

CGol dman Sachs G oup, I nc.

* Called in 2003;

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
356905208 03/06/96 03/31/26 100. 000 9. 000 0.247253  0.245902 0.245902 0.245902 0.247253 89. 87 90. 13
t 36239Y201 02/06/02 02/17/07 100. 000 VARl ES 0.191358  0.192128 0.192925 0.193750 0.194602 69. 24 69. 83
36239YAA0 02/06/02 02/17/07 100. 000 VARl ES 0.191358  0.192128 0.192925 0.193750 0.194602 69. 24 69. 83
36962FTD8 04/13/94 04/01/04 99. 850 VARl ES 0.206218 0.205538 0.204834 73.99 18. 44
36962FTF3 04/ 14/94 04/01/08 99. 800 VARl ES 0.209083 0.208481 0.207858 0.207212 0.206543 75. 05 74.59
370334AT1 10/28/02 10/28/22 67. 165 VARl ES 0.125563 0.129788  0.134155 0.138670 0.143336 46. 50 49. 69
370334AU8 10/28/02 10/28/22 67. 165 VARl ES 0.125563  0.129788  0.134155 0.138670 0.143336 46. 50 49. 69
n 37042FCD8 12/12/96 12/15/06 51. 935 0. 000 252.55 0.142264  0.146998 0.151889 0.156943 0.162164 52. 22 55.75
37042FCK2 12/19/96 12/15/06 51. 453 0. 000 254. 14 0.143996  0.148866 0.153900 0.159105 O0.164486 52. 87 56.51
37042FDA3 01/16/97 01/15/07 50. 115 0. 000 255. 34 0.143111  0.148142 0.153350 0.158741 0.164322 54.13 58. 00
37042FDC9 01/16/97 01/15/12 34. 258 0. 000 181.77 0.102483 0.106209 0.110071 0.114073 0.118221 38. 82 41.70
37042FMH8 09/ 30/97 09/15/07 52. 157 0. 000 213.77 0.133105 0.137527 0.142096 0.146816 0.151693 49. 67 53.02
370442AT2 03/20/96 03/15/36 19. 874 VARl ES 0.074546  0.077557 0.080690 0.083950 0.087341 28.03 30. 34
379352AMP 06/ 23/00 06/ 23/20 49. 960 0. 000 45.70 0.052974  0.053901 0.054844 0.055804 0.056780 19. 25 19.93
379352AN7 06/ 23/00 06/23/20 49. 960 0. 000 45.70 0.052974  0.053901 0.054844 0.055804 0.056780 19. 25 19.93
379432AA5 08/06/98 08/01/09 49. 672 VARl ES 0.341814 0.366236  0.392402 0.392654 0.392922 135.04 141. 39
379432AB3 08/ 06/98 08/01/09 49. 672 VARl ES 0.341814 0.366236 0.392402 0.392654 0.392922 135.04 141. 39
379432AC1 08/06/98 08/01/09 49. 672 VARl ES 0.341814  0.366236  0.392402 0.392654 0.392922 135. 04 141. 39
379432AD9 08/ 06/98 08/01/09 49. 672 VARl ES 0.341814  0.366236  0.392402 0.392654 0.392922 135.04 141. 39
379432AE7 08/06/98 08/01/09 49. 672 VARl ES 0.341814  0.366236  0.392402 0.392654 0.392922 135. 04 141. 39
379432AF4 08/ 06/98 08/01/09 49. 672 VARl ES 0.341814 0.366236 0.392402 0.392654 0.392922 135.04 141. 39
37957FAD3 04/23/02 05/01/08 100. 000 VARl ES 0.305026  0.338440 0.338440 0.375513 0.375513 117.83 130.74
38141G310 04/21/03 04/18/08 100. 000 0. 000 0.104166 0.106087 0.108076 0.110103 26.18 38.84
38141450 07/29/02 07/29/04 100. 000 0. 000 0.097201 0.098902 0.100632 0.102393 35. 82 21.25
38141G534 01/28/02 07/25/06 100. 000 0. 000 0.159841 0.164316 0.168917 0.173647 0.178509 59. 76 63. 16
38141GABO 07/01/99 07/01/06* 100. 000 2.000 0.234744  0.241070 69. 01*
38141GAE4 11/23/99 11/23/03 99. 500 0. 000 0.240282 0.248764 78.90
38141GAF1 12/02/99 12/02/03 99. 500 0. 000 0.239463  0.247892 80. 78
38141GA® 12/17/99 06/17/05 99. 500 0. 000 0.247696  0.256663 0.265954 0.275582 0.285558 91. 04 97.75
38141GAH7 12/06/99 12/06/04 100. 000 0. 250 0.243989  0.252475 0.261265 0.270370 89. 80 89. 16
38141GAJ3 01/13/00 01/13/07 100. 000 0.500 0.254683 0.263929 0.273531 0.283501 0.293854 96. 52 103. 68
38141GAMB  03/22/00 03/22/07 99. 000 0. 250 0.260738 0.270716 0.281086 0.291864 0.303065 97. 68 105. 31
38141GAN4 05/09/00 05/09/04 100. 000 0. 000 0.265544 0.276006 0.286881 98. 59 36.72
38141GAP9 05/25/00 05/25/07 99. 000 1. 000 0.277932 0.288455 0.299420 0.310847 0.322754 102.72 110. 69
38141GAR5 06/08/01 11/01/05 91. 445 VARl ES 0.160327 0.164814 0.169431 0.174184 0.179076 59. 07 62. 43
38141GAS3 07/25/01 10/26/07 90. 813 VARl ES 0.164615 0.169212 0.173950 0.178831 0.183862 60. 70 64. 14
38141GAT1 11/01/00 11/01/05 100. 000 0. 750 0.226867  0.234274  0.241947 0.249896 0.258131 83.91 89. 50
38141GAU8 11/07/00 11/07/05 100. 000 0. 250 0.235234  0.243637 0.252349 0.261383 0.270749 87.12 93. 47
reportable ODis conputed to call date
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a D per

Daily O D Per $1,000 $1, 000 of

of Maturity Val ue Maturity

I ssue Price Annual for Each Accrual Period Val ue for
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I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
Nanme of |ssuer CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
Gol dman Sachs G oup 38141GAV6 12/12/00 12/12/07 100. 000 1. 000 0.194619  0.199878 0.205304 0.210900 0.216673 71.21 75.13
38141GAX2 01/12/01 01/12/08 100. 000 0. 250 0.204727 0.211353 0.218201 0.225278 0.232592 77.17 82. 26
38141GAY0 01/16/01 01/16/08 100. 000 0. 250 0.212464  0.219586  0.226954  0.234577 0.242465 80. 16 85. 63
38141GBB9 02/23/01 02/23/08 100. 000 1. 000 0.202729 0.208594 0.214656 0.220921 0.227396 75. 56 80. 03
38141GBC7 05/17/01 05/17/08 100. 000 0. 000 0.200412 0.206976 0.213754 0.220755 0.227984 73.92 78. 84
38141GBD5 05/24/01 05/24/08 100. 000 1. 000 0.200904 0.206660 0.212608 0.218754 0.225104 73.79 78.11
38141GBFO 07/12/01 07/12/08 100. 000 3. 500 0.189110 0.192143 0.195275 0.198511 0.201853 69. 67 71.99
38141GBG8 08/29/01 10/29/06 100. 000 0. 000 0.166647 0.171333 0.176150 0.181102 0.186194 61. 43 64.93
38141GBH6 09/ 04/01 09/ 04/08 100. 000 3. 500 0.181040 0.183695 0.186434 0.189260 0.192175 66. 28 68. 30
38141GBJ2 10/05/01 10/05/08 100. 000 3. 000 0.165536 0.167918 0.170369 0.172891 0.175486 60. 44 62. 23
38141GBK9 10/05/01 10/05/08 100. 000 2.000 0.167170 0.170404 0.173731 0.177155 0.180679 61. 33 63. 76
38141GBL7 10/16/01 09/04/08 100. 000 VARl ES 0.165297 0.168463 0.171720 0.175071 0.178519 60. 83 63. 22
38141GBMb  11/30/01 11/30/04 100. 000 0. 000 0.133155 0.135493 0.138630 0.141839 49. 20 46. 89
38141GBN3 10/30/01 10/05/08 101. 920 2.000 0.165015 0.168098 0.171269 0.174528 0.177879 60. 50 62.81
38141GBP8 11/09/01 11/09/08 100. 000 1. 250 0.168548 0.172429 0.176422 0.180531 0.184760 61. 79 64. 69
38141GBQ6 11/09/01 11/09/08 100. 000 0. 000 0.170591 0.175538 0.180629 0.185867 0.191257 62. 83 66. 52
38141GBR4 12/13/01 12/13/04 100. 000 1. 000 0.135443  0.137973 0.140562 0.143213 49. 31 48. 55
38141GBV5 01/15/02 01/15/09 100. 000 3. 500 0.167302 0.169387 0.171534 0.173745 0.176021 61. 31 62.90
38141GBWB 02/ 01/02 02/01/12 100. 000 0. 000 0.192346  0.198789  0.205449 0.212331 0.219445 72.37 77.30
38141GBX1 01/22/02 09/04/08 102. 800 2.000 0.176400 0.180041 0.183791 0.187654 0.191633 65. 02 67.78
38141GBY9 02/08/02 02/08/09 100. 000 1. 000 0.172299 0.176671 0.181175 0.185815 0.190596 64. 08 67.41
38141GBz6 02/12/02 02/12/09 100. 000 2.000 0.177300 0.181105 0.185028 0.189074 0.193247 65. 59 68. 48
38141GCA0 03/08/02 03/08/09 100. 000 2.000 0.182421  0.186497 0.190703 0.195045 0.199526 67. 34 70. 43
38141GCB8 04/08/02 04/08/12 100. 000 2.000 0.189017  0.193455 0.198040 0.202777 0.207672 69. 59 72.95
38141GCC6 04/10/02 04/10/12 100. 000 2.500 0.190605 0.194676 0.198884 0.203233 0.207729 70. 02 73.10
38141GCD4 04/29/02 04/29/12 100. 000 3. 500 0.192297  0.195535 0.198882 0.202344 0.205923 70. 22 72.66
38141GCE2 07/03/02 07/03/12 100. 000 3. 000 0.176103 0.179044  0.182078 0.185208 0.188437 64. 99 67.24
38141GCH5 08/27/02 08/27/09 100. 000 0. 000 0.143750 0.147469 0.151285 0.155200 0.159215 53. 35 56. 15
38141GCJ1 09/16/02 09/16/12 100. 000 2.500 0.155555  0.157967 0.160445 0.162993 0.165613 56. 95 58. 76
38141GCK8 10/28/02 10/28/12 100. 000 3. 000 0.159167 0.161339 0.163574 0.165873 0.168238 57. 97 59. 59
38141GCL6 10/30/02 10/30/07 100. 000 1. 000 0.116666  0.118533  0.120439 0.122385 0.124372 42.57 43.95
38141GCT9 02/11/03 02/11/10 100. 000 0.500 0.131944  0.134748 0.137619 0. 140557 42. 61 49. 84
38141GCv4 02/ 28/03 02/28/13 100. 000 0. 000 0.140489  0.145704 0.147846 0.154182 43.77 54.76
38141GCWe 02/ 27/03 02/27/13 100. 000 0.500 0.143055 0.146382 0.149793 0.153293 43.90 54. 17
38141GCX0 03/05/03 03/05/13 100. 000 0. 000 0.140278 0.143820 0.147451 0.151174 41.93 53.28
38141GCZ5 04/21/03 04/18/13 100. 000 0. 000 0.143056 0.146678 0.150455 0.154329 36. 03 54. 04
38141GDC5 04/21/03 04/21/13 100. 000 2. 250 0.143056  0.145130 0.147258 0.149440 35.91 52.93
38141GDD3 05/09/03 05/09/10 100. 000 2.500 0.115278 0.116229 0.117200 0.118191 26.79 42.12
38141GDF8 05/30/03 05/30/13 100. 000 0. 000 0.128611 0.131589  0.134635 0.137752 27.23 48. 11
38141GDG 06/11/03 06/11/13 100. 000 3. 000 0.118055 0.118793 0.119546 0.120316 23.63 42.93
38141GDH4 06/ 20/03 06/20/13 100. 000 0. 250 0.120834  0.123311 0.125842 0.128428 23.11 44.90
38141GDJ0 07/08/03 07/08/10 100. 000 0. 000 0.115278 0.117670 0.120112 19.94 42.77
38141GDL5 08/07/03 08/07/11 100. 000 0. 000 0. 140556  0.144112 0. 147758 20. 24 52.28
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Nanme of |ssuer

CGol dman Sachs G oup, I nc

CGol dman Sachs G oup, I nc

Graham Packagi ng
Hol di ngs, Inc

Great Lakes Carbon Corp

Giffon Corporation

Guitar Center, Inc.
H & E Equi pnent Service

HCA- Hospi tal Corporatio
of Anerica
Hal | wood Group, Inc
John Hancock Life
I nsurance Conpany
Harrisburg, PA

Hartford Capital
Hartford Financi al
Servi ces Goup, Inc.

* Called in 2003

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
. 38141CGDVB 08/ 04/03 08/04/10 100. 000 0. 000 0.141111  0.144695 0.148371 20. 74 52.51
38141GDN1 08/25/03 08/25/10 100. 000 1. 000 0.135278 0.137896 0.140577 17.05 49. 84
38141GDP6 08/ 28/03 08/28/10 100. 000 1. 500 0.137500 0.139872 0.142303 16.91 50. 52
. 38143U804 08/15/03 08/15/06 100. 000 0. 000 0.084722 0.086014 0.087326 11.52 31.09
384703AB0 02/02/98 01/15/09 59. 534 VARl ES 0.277241  0.296987 0.292146  0.295358 0.292149 107. 30 107.51
. 390559AC6 05/22/98 05/15/09 53. 092 VARl ES 0.342122 0.364572 0.364572 0.364571 0.364570 128.24 131.25
390559AE2 05/22/98 05/15/08* 100. 000 VARl ES 0.284722  0.284722 70. 46*
398433AA0 07/18/03 07/18/23 100. 000 VARl ES 0.236121  0.241434 0.246973 38.49 87.73
398433AB8 07/18/03 07/18/23 100. 000 VARl ES 0.236121  0.241434 0.246973 38.49 87.73
402040AC3 06/13/03 07/15/13 100. 000 VARl ES 0.236055 0.236999 0.242348 0.247924 46. 90 88. 10
S 404085AD4 06/17/02 06/ 15/13 80. 016 12. 500 3.79 0.021014  0.022747 0.024623 0.026654 0.028853 7.93 9.30
404085AE2 06/17/02 06/15/13 80. 016 12. 500 3.79 0.021014  0.022747 0.024623 0.026654 0.028853 7.93 9.30
404085AF9 06/17/02 06/15/13 80. 016 12. 500 3.79 0.021014  0.022747 0.024623 0.026654 0.028853 7.93 9.30
404085AG7 06/17/02 06/15/13 80. 016 12. 500 3.79 0.021014  0.022747 0.024623 0.026654 0.028853 7.93 9.30
404085AH5 06/17/02 06/15/13 80. 016 12. 500 3.79 0.021014  0.022747 0.024623 0.026654 0.028853 7.93 9.30
n
404120AA5 04/01/91 07/01/05 101. 750 17. 500 0.491633  0.492125 0.492660 0.493243 177.08 177. 46
406364AH2 08/31/98 07/31/05 91. 625 10. 000 44. 60 0.035540 0.037638 0.039859 0.042212 0.044704 13.82 15.50
41013MBT6 10/29/02 04/15/15 50. 000 0. 000 4.86 0.078337 0.080375 0.082642 0.084973 0.087369 28.90 30.53
414738NJ9 12/28/95 04/01/03 63. 703 0. 000 347.68 0.169877 15. 29
414738NK6 12/ 28/95 04/01/04 59. 389 0. 000 330. 40 0.161944 0.167133 0.172488 60. 18 15.52
414738NL4 12/ 28/95 04/01/05 55. 409 0. 000 312. 38 0.153445 0.158416 0.163548 0.168845 0.174315 57. 04 60. 80
414738NVR 12/ 28/ 95 04/01/06 51. 318 0. 000 296. 45 0.146214  0.151046 0.156037 0.161193 0.166520 54. 39 58. 04
414738NN0 12/ 28/95 04/01/07 47.774 0. 000 279.05 0.137893  0.142491  0.147242 0.152152 0.157225 51.31 54.79
414738NP5 12/28/95 04/01/08 44. 423 0. 000 262. 35 0.129884  0.134254 0.138771 0.143440 0.148266 48. 34 51. 65
414738NQ@B 12/28/95 04/01/09 41. 259 0. 000 246. 35 0.122190 0.126337 0.130626 0.135060 0.139645 45. 49 48. 64
414738NR1  12/28/95 04/01/10 38. 328 0. 000 230.94 0.114725 0.118648 0.122706 0.126902 0.131241 42.73 45.70
414738NS9 12/28/95 04/01/11 35. 259 0. 000 216. 67 0.108008 0.111760 0.115643 0.119661 0.123819 40. 25 43.09
414738NT7 12/28/95 04/01/12 32.621 0. 000 202.61 0.101189 0.104735 0.108406 0.112205 0.116137 37.72 40. 41
414738NU4  12/28/95 04/01/13 30. 247 0. 000 189. 20 0.094607 0.097941  0.101393 0.104967 0.108667 35. 27 37.80
414738Nv2 12/ 28/95 04/01/14 27.925 0. 000 176.53 0.088435 0.091578 0.094834 0.098204 0.101695 32.98 35. 36
414738NWD 12/ 28/ 95 04/01/15 25.992 0. 000 164. 60 0.082484  0.085420 0.088461 0.091610 0.094871 30. 76 32.99
414738NX8 12/28/95 04/01/16 24. 047 0. 000 153.35 0.076941 0.079695 0.082548 0.085503 0.088564 28.70 30.79
414738NY6 12/ 28/95 04/01/17 22.322 0. 000 142. 84 0.071714  0.074288 0.076955 0.079718 0.082579 26. 75 28.71
414738Nz3 12/ 28/ 95 04/01/18 20. 535 0. 000 132.78 0.066786  0.069204 0.071709 0.074304 0.076994 24.92 26.76
414738PA6 12/ 28/95 04/01/19 19. 125 0. 000 123. 66 0.062202 0.064453 0.066786 0.069204 0.071709 23.21 24.92
416315208 02/28/96 03/01/16* 100. 000 7.700 0.213889 0.213889 0.213889 57. 54*
416515203 09/13/02 11/16/08 100. 000 VARl ES 0.130691 0.131086 0.131490 0.131903 0.132327 47.16 47. 45
reportable ODis conputed to call date
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416515401 09/13/02 11/16/08 100. 000 VARl ES 0.130691 0.131086  0.131490 0.131903 0.132327 47.16 47. 45
416515500 05/23/03 08/16/08 100. 000 VARl ES 0.099570 0.099805 0.100319 0.100843 21. 74 36. 16
416515AH7 05/23/03 08/16/08 100. 000 VARl ES 0.099570 0.099805 0.100319 0.100843 21.74 36. 16
418056AMD  11/30/01 12/01/21 100. 000 VARl ES 0.241737  0.248549  0.255642 0.263027 0.270716 88. 67 93.81
418056AN7 11/30/01 12/01/21 100. 000 VARl ES 0.241737  0.248549 0.255642 0.263027 0.270716 88. 67 93.81
420089AD6 10/23/02 12/01/06 100. 000 12. 000 0.335409 0.335534 0.335667 0.335808 0.335957 120.78 120. 87
434110QH8 08/28/03 04/01/27 19. 107 0. 000 0.037890 0.038142 0.039504 0.040914 4.68 14.23
434110Qu4 08/28/03 04/01/28 17.813 0. 000 0. 035324 0.035559 0.036828 0.038143 .37 13. 26
434110QK1 08/28/03 04/01/29 16. 606 0. 000 0.032930 0.033149 0.034333 0.035558 4.07 12. 36
434110Q19 08/28/03 04/01/30 15. 481 0. 000 0.030699 0.030904 0.032007 0.033149 3.79 11.53
434110Qw 08/28/03 04/01/31 14. 432 0. 000 0.028619 0.028810 0.029838 0.030904 3.54 10.75
434110QN5 08/ 28/ 03 04/01/32 13. 454 0. 000 0.026679 0.026858 0.027817 0.028810 3.30 10. 02
434110QP0 08/28/03 04/01/33 12.543 0. 000 0. 024873 0.025039 0.025933 0.026858 3. 07 9.34
43613PAA1 08/10/99 08/01/06 100. 000 VARl ES 0.382815 0.384283 0.385850 0.387524 0.389311 138. 53 139.73
43613PAB9 08/ 10/99 08/01/06 100. 000 VARl ES 0.382815 0.384283 0.385850 0.387524 0.389311 138. 53 139.73
43613PAC7 08/10/99 08/01/06 100. 000 VARl ES 0.382815 0.384283 0.385850 0.387524 0.389311 138. 53 139.73
43613PAE3 06/ 15/01 08/01/06 103. 000 VARl ES 0.374400 0.375300 0.376200 0.376900 0.377700 135. 22 135.78
440327AF1 05/ 14/02 05/14/32 47.500 1.426 0.092653  0.094480 0.096370 0.098325 0.100347 33. 86 35.23
440327A 05/ 14/02 05/14/32 47.500 1.426 0.092653 0.094480 0.096370 0.098325 0.100347 33.86 35.23
44043UAA8 09/ 26/00 10/01/10 43. 889 VARl ES 0.261239 0.281850 0.304088 0.328081 0.353967 101. 61 118. 28
44043UAB6 09/26/00 10/01/10 43. 889 VARl ES 0.261239 0.281850 0.304088 0.328081 0.353967 101. 61 118.28
44043UAC4 09/26/00 10/01/10 43. 889 VARl ES 0.261239 0.281850 0.304088 0.328081 0.353967 101. 61 118.28
44043UAD2 09/26/00 10/01/10 43. 889 VARl ES 0.261239 0.281850 0.304088 0.328081 0.353967 101. 61 118. 28
44043UAE0 09/26/00 10/01/10 43. 889 VARl ES 0.261239 0.281850 0.304088 0.328081 0.353967 101. 61 118.28
44043UAF7 09/26/00 10/01/10 43. 889 VARl ES 0.261239 0.281850 0.304088 0.328081 0.353967 101. 61 118. 28
441079209 12/02/96 12/02/26 100. 000 6. 750 0.187500 0.187500 0.187500 0.187500 0.187500 67. 50 67.50
441079308 12/02/96 12/02/26 100. 000 6. 750 0.187500 0.187500 0.187500 0.187500 0.187500 67. 50 67.50
441079407 05/19/97 12/02/26 100. 000 6. 750 0.187500 0.187500 0.187500 0.187500 0.187500 67.50 67.50
441815677 10/30/02 02/15/08 94. 200 VARl ES 0.287909 0.289202 0.291567 0.294062 0.296693 104. 38 106. 11
441815AQ0 10/30/02 02/15/08 94. 200 VARl ES 0.287909  0.289202 0.291567 0.294062 0.296693 104. 38 106. 11
449516202 11/01/96 09/03/16 100. 000 6. 500 0.179558 0.176630 0.178571 0.176630 0.179558 64. 88 65. 12
449516301 11/01/96 09/03/16 100. 000 6. 500 0.179558 0.176630 0.178571 0.176630 0.179558 64. 88 65. 12
450713AA0 10/05/95 10/01/05* 97. 245 12. 500 16. 30 0.009525 0.010144 1.62*
450713AB8 10/ 05/95 10/ 01/ 05* 97. 245 12. 500 16. 30 0.009525 0.010144 1. 62*
450713AC6 10/05/95 10/01/05* 97. 245 12. 500 16. 30 0.009525 0.010144 1.62*
451039AB7 11/20/96 11/15/06 50. 931 VARl ES 0.388875 0.388874 0.388873 0.388872 0.388871 139. 99 139.99
452092CK3 12/20/02 12/15/10 97. 480 11. 500 . 06 0.005407 0.005692 0.006033 0.006395 0.006816 2.04 2.29
452092CL1 12/20/02 12/15/10 97. 480 11. 500 . 06 0.005468 0.005787 0.006134 0.006502 0.006892 2.04 2.29
reportable ODis conputed to call date
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452092Cv0 12/ 20/02 12/15/10 97. 480 11.500 . 06 0.005468 0.005787 0.006134 0.006502 0.006892 2.04 2.29
453838500 12/18/96 12/31/26 100. 000 9. 250 0.256944  0.256944  0.256944  0.256944 0.256944 92. 50 92.50
457661AA4 08/17/98 08/15/08 49. 411 VARl ES 0.342853 0.367465 0.393842 0.394198 0.394579 134.79 141.95
457661AB2 08/ 17/98 08/15/08 49. 411 VARl ES 0.342853 0.367465 0.393842 0.394198 0.394579 134.79 141. 95
457661AC0 08/17/98 08/15/08 49. 411 VARl ES 0.342853 0.367465 0.393842 0.394198 0.394579 134.79 141.95
45766X304 11/01/96 09/30/16 100. 000 6. 500 0.178571  0.177596  0.177596 0.177596 0.178571 64.91 65. 09
458140AB6 04/30/01 02/01/04 106. 500 0. 000 0.174053 0.178836  0.183751 64. 97 5.51
458801BA4 02/ 24/99 03/01/09 55. 057 VARl ES 0.284690 0.302126 0.320631 0.340268 0.340268 109. 94 121.32
458801BB2 02/ 24/99 03/01/09 55. 057 VARl ES 0.284690 0.302126 0.320631 0.340268 0.340268 109. 94 121.32
459056FW2 03/ 06/85 02/ 15/03 13. 002 0. 000 856. 47 0. 300247 13.51
459056FX0 03/06/85 08/15/03 12. 283 0. 000 809. 16 0.283667  0.305231 68. 01
459056FY8 03/06/85 02/15/04 11. 605 0. 000 764. 45 0.267989 0.288362 0.300248 105. 99 13.51
459056FZ5 03/06/85 08/15/04 10. 963 0. 000 722.22 0.253191 0.272440 0.283670 0.303558 100. 14 68.01
459056GA9 03/06/85 02/15/05 10. 357 0. 000 682. 32 0.239206 0.257391 0.268001 0.286791 0.300262 94. 60 105. 99
459056GB7 03/06/85 08/ 15/05 9. 785 0. 000 644. 62 0.225988 0.243169 0.253192 0.270944 0.283671 89. 38 100. 14
459056GC5 03/06/85 02/ 15/06 9. 429 0. 000 609. 23 0.212380 0.228418 0.237722 0.254268 0.266087 83. 94 93. 96
459056GD3 03/ 06/85 08/ 15/06 8.912 0. 000 575. 84 0.200743  0.215902 0.224696 0.240336 0.251507 79. 34 88.81
459056GE1 03/ 06/85 02/ 15/07 8. 423 0. 000 544. 28 0.189745 0.204074 0.212386 0.227170 0.237729 75. 00 83.95
459056GF8 03/ 06/85 08/ 15/07 7.962 0. 000 514. 46 0.179343  0.192886 0.200743 0.214716 0.224696 70. 89 79. 34
459056G36 03/06/85 02/15/08 7.690 0. 000 487. 33 0.168932 0.181603 0.188911 0.201965 0.211253 66. 73 74.62
459056G#4 03/06/85 08/15/08 7.272 0. 000 460. 84 0.159749  0.171732 0.178642 0.190987 0.199770 63. 10 70. 57
459056GJ0 03/06/85 02/ 15/09 6. 955 0. 000 436. 47 0.150872 0.162150 0.168635 0.180246 0.188490 59. 58 66. 59
459056CK7 03/06/85 08/15/09 6. 732 0. 000 414. 30 0.142398 0.152971  0.159014 0.169882 0.177569 56. 20 62.76
459056G.5 03/06/85 02/15/10 6. 446 0. 000 392. 84 0.134637  0.144599 0.150276 0.160509 0.167732 53.12 59. 29
459056GvB 03/ 06/85 08/15/10 6. 175 0. 000 372.66 0.127356 0.136748 0.142083 0.151722 0.158512 50. 23 56. 04
459056GN1 03/06/85 02/15/11 5.992 0. 000 354. 54 0.120469  0.129291  0.134272 0.143313 0.149656 47. 49 52.93
459056GP6 03/ 06/85 08/15/11 5.676 0. 000 335.83 0.114109 0.122466 0.127183  0.135747 0.141755 44.98 50. 13
45905634 03/06/85 02/15/12 5. 445 0. 000 319.01 0.108086  0.115974  0.120413 0.128490 0.134146 42.59 47. 45
459056GR2 03/ 06/85 08/15/12 5. 159 0. 000 302. 24 0.102404  0.109877 0.114083 0.121736 0.127093 40. 35 44.96
459056GS0 03/06/85 02/15/13 5.019 0. 000 288. 27 0.097108 0.104145 0.108080 0.115276 0.120293 38.24 42.56
459056GT8 03/06/85 08/15/13 4.757 0. 000 273. 24 0.092047  0.098717 0.102447 0.109268 0.114023 36. 25 40. 35
459056G3J5 03/06/85 02/15/14 4.634 0. 000 260. 96 0.087403 0.093693 0.097187 0.103609 0.108067 34.40 38.25
459056Gv3 03/ 06/85 08/15/14 4.395 0. 000 247. 48 0.082887 0.088852 0.092166 0.098255 0.102483 32. 62 36.28
459056GM 03/06/85 02/15/15 4.349 0. 000 237.68 0.078913 0.084532 0.087622 0.093345 0.097292 31.03 34.46
459056HY6 01/07/86 02/ 15/16 5. 299 0. 000 225.01 0.072787 0.077693 0.080247 0.085185 0.088471 28. 49 31.41
459056JA6 01/07/86 02/15/03 17.088 0. 000 816. 81 0. 273508 12.31
459056JB4 01/07/86 02/ 15/04 15. 412 0. 000 736. 66 0.246667 0.264043 0.273502 96. 91 12.31
459056JC2 01/07/86 02/ 15/05 13. 899 0. 000 664. 39 0.222470 0.238142 0.246674 0.262600 0.273510 87. 40 96.91
459056JD0 01/07/86 02/ 15/06 12.535 0. 000 599. 20 0.200643  0.214778 0.222472 0.236836 0.246676 78.83 87.40
459056JE8 01/07/86 02/ 15/07 11. 305 0. 000 540.41 0.180956  0.193704 0.200643 0.213598 0.222472 71.09 78.83
459056JF5 01/07/86 02/15/08 10. 303 0. 000 487.74 0.162857 0.174288 0.180489 0.192097 0.200031 63. 96 70. 89
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459056JG3 01/07/86 02/ 15/09 9. 297 0. 000 440. 09 0.146945 0.157260 0.162855 0.173328 0.180487 57.71 63. 96
459056JH1 01/07/86 02/15/10 8. 388 0. 000 397.09 0.132591  0.141899 0.146947 0.156398 0.162858 52.08 57.71
459056JJ7 01/07/86 02/15/11 7.569 0. 000 358. 30 0.119638 0.128035 0.132591 0.141118 0.146946 46. 99 52.08
459056JK4 01/07/86 02/15/12 6. 915 0. 000 324.15 0.107924  0.115472  0.119552 0.127210 0.132433 42.37 46. 94
459056JL2 01/07/86 02/15/13 6. 323 0. 000 293.52 0.097448 0.104239 0.107896 0.114781 0.119465 38. 25 42.35
459056JM) 01/07/86 02/ 15/14 5. 865 0. 000 266. 97 0.088127  0.094224 0.097483 0.103654 0.107833 34.57 38.24
459056JN8 01/07/86 02/15/15 5. 604 0. 000 245.19 0.080009 0.085463 0.088336 0.093838 0.097528 31.35 34.61
459216AD9 04/20/95 04/ 15/ 05* 53. 995 VARl ES 0. 350254 3. 15*
459884AH5 11/14/88 11/14/05 26. 355 0. 000 535.15 0.174656 0.178681 0.187870 0.193261 0.204323 65. 12 70. 54
459902AK8 01/29/03 01/29/33 59. 291 0. 000 0.127640 0.132586  0.137724 0.143061 43.13 50. 25
459902AL6 01/29/03 01/29/33 59. 291 0. 000 0.127640 0.132586  0.137724 0.143061 43.13 50. 25
46031KAA9 08/25/93 08/15/03 45. 858 VARl ES 0.319428  0.319427 71.55
462213AK5 03/19/97 05/01/07 47. 688 VARl ES 0.416655 0.416654 0.416653 0.416652 0.416651 150. 00 149. 99
462213AL3 03/19/97 05/01/07 47. 688 VARl ES 0.416655 0.416654 0.416653 0.416652 0.416651 150. 00 149. 99
46620QAC9 12/27/02 12/31/07 97. 410 12. 000 0.492407 0.506872 0.522652 0.539867 0.558647 179. 90 191. 29
46625HAB 11/26/02 11/26/07 100. 000 0. 000 0.101110 0.102950 0.104824 0.106731 0.108674 36. 86 38.21
46625HAU4 03/12/03 03/12/08 100. 000 0. 000 0.089199 0.090631 0.092087 0.093565 25.93 33.21
46625HAY6 09/ 18/ 03 09/ 22/08 100. 000 0. 000 0.105604 0.105649 0.107657 0.109704 10. 88 38.80
468826G°P1 07/09/98 07/01/12 40. 347 0. 000 136. 16 0.098931 0.102196 0.105569 0.109052 36. 20 38.63
469815AA2 02/ 08/02 02/01/09 96. 040 11. 875 3.40 0.010865 0.011558 0.012295 0.013078 0.013912 4.25 4.81
469815AB0 02/ 08/02 02/01/09 96. 040 11.875 3.40 0.010865 0.011558 0.012295 0.013078 0.013912 4.25 4.81
469858AB0 02/ 09/98 02/09/18* 39. 106 0. 000 101.04 0.063735 0.065249 6. 86*
476538CP6 06/ 26/ 03 02/01/05 100. 000 0. 000 0.063867 0.064010 0.064746 0.065490 11. 84 23.40
476538CQ4 06/ 26/ 03 02/01/06 100. 000 0. 000 0.074985 0.075182 0.076197 0.077225 13.90 27.55
476538CR2 06/ 26/ 03 02/01/07 100. 000 0. 000 0.090260 0.090545 0.092016 0.093511 16.74 33.31
476538CS0 06/ 26/ 03 02/01/08 100. 000 0. 000 0.105537 0.105927 0.107939 0.109989 19. 58 39.11
480890AA0 10/30/01 06/01/17 36. 621 0. 000 28.72 0.071462 0.073802 0.076219 0.078715 0.081293 26. 29 28.04
480890AB8 10/30/01 06/01/18 33.518 0. 000 26.91 0.067011 0.069256 0.071576 0.073974 0.076452 24. 67 26. 35
480890AC6 10/30/01 06/01/03 94. 645 0. 000 39.22 0. 095519 14.33
480890AD4 10/30/01 06/01/04 89. 354 0. 000 46. 71 0.114474  0.116992 0.119565 41. 82 17.93
480890AE2 10/30/01 06/01/05 84. 358 0. 000 48. 17 0.118399  0.121240 0.124149 0.127128 0.130178 43.31 45. 41
480890AF9 10/30/01 06/01/06 80. 090 0. 000 46. 71 0.114883 0.117697 0.120580 0.123534 0.126560 42.04 44.12
480890AG7 10/30/01 06/01/07 74. 256 0. 000 47.81 0.118005 0.121191  0.124463 0.127823 0.131273 43. 25 45. 62
480890AH5 10/30/01 06/01/08 69. 953 0. 000 45. 89 0.113348 0.116465 0.119667 0.122958 0.126339 41. 56 43. 87
480890AJ1 10/30/01 06/01/09 65. 529 0. 000 44.19 0.109252 0.112338 0.115511 0.118774 0.122129 40. 07 42.37
480890AK8 10/30/01 06/01/10 61. 462 0. 000 42.20 0.104398 0.107400 0.110487 0.113663 0.116931 38.31 40. 54
date.
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480890AL6 10/30/01 06/01/11 57. 805 0. 000 40. 04 0.099093 0.101967 0.104923 0.107966 0.111096 36. 37 38.51
480890AM4 10/ 30/01 06/01/12 54. 034 0. 000 38.09 0.094326 0.097109 0.099973 0.102922 0.105958 34.63 36.70
480890AN2 10/30/01 06/01/13 50. 411 0. 000 36. 15 0.089589  0.092277 0.095045 0.097896 0.100833 32.90 34.90
480890AP7 10/30/01 06/01/14 46. 941 0. 000 34.23 0.084901 0.087490 0.090158 0.092908 0.095741 31.19 33.12
480890AQ6 10/30/01 06/01/15 43. 624 0. 000 32.35 0.080282 0.082770 0.085336 0.087981 0.090708 29.50 31. 36
480890AR3 10/30/01 06/01/16 40. 464 0. 000 30. 50 0.075747 0.078132 0.080594 0.083132 0.085751 27. 84 29.63
481088AB8 05/10/00 05/01/10 91. 173 12.750 13.05 0.016562 0.017759 0.019041 0.020417 0.021892 6. 33 7.27
481088AC6 05/10/00 05/01/10 91.173 12. 750 13.05 0.016562 0.017759 0.019041 0.020417 0.021892 6. 33 7.27
481088AD4 05/10/00 05/01/10 91.173 12. 750 13.05 0.016562 0.017759 0.019041 0.020417 0.021892 6. 33 7.27
481088AE2 05/10/00 05/01/10 91. 173 12.750 13.05 0.016562 0.017759 0.019041 0.020417 0.021892 6. 33 7.27
481088AF9 05/10/00 05/01/10 91.173 12. 750 13.05 0.016562 0.017759 0.019041 0.020417 0.021892 6. 33 7.27
483685AA1 07/20/93 12/01/16 20. 038 0. 000 183.52 0.074210 0.076808 0.079496 0.082278 0.085157 27. 34 29.29

486062PF3 05/26/93 08/ 15/03 49. 503 0. 000 463. 17 0.181483 0.187833 41. 80
486587AA6 05/23/03 05/23/23 100. 000 VARl ES 0.236203  0.241522 0.247066 0.252846 51. 69 88. 38
486587AB4 05/23/03 05/23/23 100. 000 VARl ES 0.236203 0.241521 0.247066 0.252846 51. 69 88. 38
488764NN7 04/22/03 10/01/08 105. 843 VARl ES 0.111570 0.113440 0.115592 0.110085 27.95 40. 92
488764NP2  04/22/03 10/01/09 105. 260 VARl ES 0.118610 0.120735 0.123184 0.117450 29.73 43. 61
488764NQ0 04/22/03 10/01/10 100. 839 VARl ES 0.122112 0.124463 0.127176 0.121986 30. 62 45. 07
488764NR8 04/22/03 10/01/11 106. 125 VARl ES 0.135800 0.138563  0.141755 0.134737 34. 06 50. 11
488764NS6 04/22/03 10/01/12 100. 093 VARl ES 0.132884  0.135689  0.138932 0.132941 33.34 49.18
488764NT4 04/22/03 10/01/13 100. 778 VARl ES 0.137044  0.140007 0.143434 0.137010 34.39 50. 75
49337WI07 05/ 06/02 05/ 16/08 100. 000 VARl ES 0.157446  0.158048 0.158667 0.159304 0.159959 56. 84 57.29
49337WAE0 05/ 06/02 05/ 16/08 100. 000 VARl ES 0.157446  0.158048 0.158667 0.159304 0.159959 56. 84 57. 29
498778208 06/17/96 06/ 15/16* 100. 000 7.750 0. 232285 29. 04*
504238AWs 09/04/03 12/30/05 101. 029 VARl ES 0.077984 0.078682 0.079775 0.077546 9.12 28.52
504238AX4 09/04/03 12/30/06 100. 029 VARl ES 0.096643 0.097726  0.099426 0.096656 11.31 35.49
504592AK2 04/16/03 12/01/04 103. 837 0. 000 0.072942 0.073172 0.074097 0.075034 18. 68 24.62
504592AL0 04/16/03 12/01/05 105. 089 VARl ES 0.086047 0.086364 0.087636 0.088928 0.083484 22.05 31. 66
504592AMB 06/ 19/03 12/01/05 103. 742 VARl ES 0.068356 0.069085 0.069905 0.066879 13.15 24.95
504592AN6 06/ 19/03 12/01/06 104. 790 VARl ES 0.075029 0.075900 0.076878 0.073573 14.43 27.43
509262CP4 04/09/03 01/01/05 95. 798 0. 000 0.066498 0.066878 0.067713 0.068559 17.49 24.53
50926202 04/09/03 01/01/06 92. 198 0. 000 0.076805 0.077336 0.078496 0.079673 20. 22 28. 47
509262CR0O 04/09/03 01/01/07 87. 867 0. 000 0.085402 0.086084 0.087590 0.089122 22.50 31.81
509262CS8 04/09/03 01/01/08 83. 406 0. 000 0.089753 0.090547 0.092301 0.094089 23. 66 33.55
509262CT6 04/09/03 01/01/09 78. 814 0. 000 0.091924  0.092810 0.094758 0.096748 24.24 34.47
509262CU3 04/09/03 01/01/10 74.126 0. 000 0.092639 0.093591 0.095696 0.097849 24. 44 34.84
date.
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Lake County, IL

School District No.187
Lakeway Muni ci pa

Uility District

Lee & (gl e Counties, IL

Lehman Brothers
Hol di ngs, Inc

Lehman Brothers
Hol di ngs, Inc
Lehman Brothers
Hol di ngs, Inc

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
509262Cv1 04/09/03 01/01/21 35. 244 0. 000 0.058440 0.059236 0.061004 0.062824 15. 45 22.29
512503NQ2 07/17/98 09/01/03 72.889 0. 000 230. 90 0.163696 0.168826 40. 21
512503NR0O 07/17/98 09/01/04 68. 241 0. 000 218.91 0.155411 0.160337 0.165418 0.170661 58. 04 40. 64
512503NS8 07/17/98 09/01/05 63. 714 0. 000 207. 68 0.147703  0.152451 0.157351 0.162409 0.167630 55. 19 58. 79
523372AC4 07/02/03 04/01/05 100. 286 VARl ES 0.066364 0.066755 0.067551 0.066214 11.91 24.13
523372AD2 07/02/03 04/01/06 100. 261 VARl ES 0.076179 0.076695 0.077743 0.076053 13.68 27.74
523372AE0 07/02/03 04/01/07 100. 510 VARl ES 0. 094455 0.095245 0.096856 0.094237 16. 98 34.49
523372AF7 07/02/03 04/01/08 100. 396 VARl ES 0.108267 0.109306 0.111428 0.108077 19. 47 39.62
523372ACG 07/02/03 04/01/09 100. 704 VARl ES 0.118382 0.119621  0.122152 0.118118 21.30 43. 38
523372AH3 07/02/03 04/01/10 101. 077 VARl ES 0.125846  0.127241  0.130092 0.125514 22.65 46. 16
524908779 02/05/02 02/05/07 100. 000 0. 000 0.161378 0.165937 0.170624 0.175445 0.180401 60. 27 63. 72
524908CH1 02/ 24/00 02/24/07 100. 000 0. 250 0.274897 0.285816 0.297180 0.309007 0.321316 103.76 112.18
524908C)7 07/07/00 07/08/03 100. 000 0. 000 0.255994  0.266096 49. 69
524908CL2 07/07/00 07/08/03 100. 000 0. 250 0.254030 0.263754 49. 25
524908Cs7 11/14/00 11/14/07 100. 000 0. 250 0.249497  0.258896 0.268659 0.278801 0.289335 92.41 99.51
524908CT5 11/14/00 11/14/07 100. 000 0. 250 0.249497 0.258896 0.268659 0.278801 0.289335 92.41 99.51
524908CU2 01/05/01 01/05/06 100. 000 0. 250 0.210044  0.220754  0.224514  0.234681 0.240013 81.21 86. 81
524908CZ1 02/26/01 02/27/06 100. 000 0. 250 0.148967  0.152515 0.156153 0.159881 0.163702 55. 16 57. 82
524908DB3 04/ 26/01 04/26/04 100. 000 0. 000 0.178826  0.184101  0.189532 66. 02 21.80
524908DC1 04/ 26/01 04/26/04 100. 000 0. 000 0.178826  0.184102 0.189533 66. 02 21.80
524908DH0 06/01/01 06/01/08 100. 000 0. 250 0.206521 0.213260 0.220227 0.227429 0.234874 75. 97 81.02
524908DK3 06/29/01 12/29/04 100. 000 0. 000 0.167684  0.172346 0.177137 0.182061 61. 22 64. 30
524908DL1 07/03/01 07/03/04 100. 000 0. 000 0.162071 0.166548 0.171149 0.175877 60. 77 32.00
524908DN7 07/03/01 07/03/06 100. 000 0. 250 0.171270 0.176064 0.180998 0.186076 0.191303 64. 25 67.91
524908DUl 10/ 02/01 07/02/06 100. 000 0. 000 0.162086 0.166623 0.171286 0.176080 0.181009 60. 81 64. 27
524908DW 12/ 26/01 12/26/06 100. 000 0. 000 0.169040 0.173900 0.178900 0.184044 0.189335 61.78 65. 38
524908ECO 03/26/02 04/01/22 100. 000 VARl ES 0.127863  0.129428 0.131029 0.132667 0.132908 46. 60 47.63
524908ED8 04/30/02 04/30/05 100. 000 0. 000 0.137988  0.141334  0.144762 0.148272 0.151868 50. 69 53.18
524908EE6 07/02/02 07/02/05 100. 000 0. 000 0.119448 0.122016 0.124640 0.127319 0.130057 44. 39 46. 32
524908EF3 06/19/02 06/19/09 100. 000 0. 250 0.130557 0.133401 0.136309 0.139284 0.142328 47.58 49. 68
524908EK2 08/ 05/02 08/05/07 100. 000 0. 000 0.138887  0.142359 0.145918 0.149566 0.153305 51. 65 54. 27
524908EN6 08/ 05/02 08/ 05/08 100. 000 0. 000 0.145832  0.149661 0.153589 0.157621 0.161758 54. 32 57.21
524908EP1 09/27/02 09/27/07 100. 000 0. 000 0.111109 0.113331 0.115598 0.117910 0.120268 40. 82 42. 47
524908ES5 10/02/02 10/02/07 100. 000 0. 250 0.083332 0.084478 0.085641 0.086821 0.088019 30.41 31.25
524908FB1 12/11/02 12/11/07 100. 000 0.625 0.116666  0.118752 0.120881 0.123055 0.125275 42. 46 44.00
524909AB4 12/23/93 12/15/03 100. 000 VARl ES 0.182217 0.181493 62. 55
52517PAD3 10/ 15/93 10/15/03 100. 000 VARl ES 0.167430 0.166821 47. 44
52517PAE1 10/15/93 10/15/23 100. 000 VARl ES 0.209782  0.209610 0.209432 0.209247 0.209056 75. 46 75.33
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Lehman Brothers
Hol di ngs, Inc.

Lennar Cor porati on
Level 3 Conmunications

Li berty Medi a Corp.

Li berty Medi a Corp.

Li n Hol di ngs Cor poration
Lin Tel evi si on Corp.

Loral Cyberstar, Inc.
Lowe' s Conpani es, Inc.
Lyondel I Chemical Co.

MCl  Communi cat i ons Cor p.
MHS Hol di ngs Cor porati on
Manpower | nc.

* Called in 2003; reportable ODis conputed to call

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
52517PEV9 07/07/95 07/07/05 100. 000 VARl ES 0.026772  0.026427 0.026069 0.025699 0.025314 9.45 9.19
52517PSv4 09/ 20/ 02 09/ 20/ 10* 100. 000 0. 000 0.154381 12. 04*
52517PTA9 11/27/02 11/27/07* 100. 000 0. 000 0.102685 14. 99*
52517PTB7 12/10/02 12/10/12* 100. 000 0. 000 0.134121 21. 46*
52517PTE1 01/16/03 01/16/13 100. 000 0. 000 0.143181  0.144497 0.149870 0.152083 50. 34 55. 15
52517PTF8 01/16/03 01/16/09* 100. 000 0. 000 0.118022 21. 36*
52517PTG6 01/30/03 01/30/13 100. 000 0. 000 0.118027 0.118583  0.122447 0.123704 39.74 44.90
52517PTH4 01/30/03 01/30/13 100. 000 0. 000 0.118027 0.118583  0.122447 0.123704 39.74 44.90
52517PTP6 02/18/03 02/18/08 100. 000 0. 000 0.115236  0.115721  0.119433 0.120599 36. 60 43. 69
52517PTQ4 03/12/03 03/12/13* 100. 000 0. 000 0. 137544 12. 65*
52517PTR2 02/ 27/03 02/27/08* 100. 000 0. 000 0. 104077 9. 26*
526057AA2 07/29/98 07/29/18* 46. 413 0. 000 85.90 0.056982 0. 059049 12. 28*
52729NAD2 12/02/98 12/01/08 59. 966 VARl ES 0.263293 0.277116 0.291664 0.291664 0.291664 98. 12 105. 00
52729NAEO 12/02/98 12/01/08 59. 966 VARl ES 0.263293 0.277116 0.291664 0.291664 0.291664 98. 12 105. 00
52729NAF7 12/02/98 12/01/08 59. 966 VARl ES 0.263293 0.277116 0.291664 0.291664 0.291664 98. 12 105. 00
52729NAR1 02/29/00 03/15/10 53. 308 VARl ES 0.261793 0.278644 0.296579 0.315669 0.335987 100. 97 114.38
530715AF8 11/16/99 11/15/29 100. 000 4.000 0.294796  0.303125 0.311832 0.320934 0.330448 108. 41 114.75
530715AG6 11/16/99 11/15/29 100. 000 4.000 0.294796  0.303125 0.311832 0.320934 0.330448 108. 41 114.75
530715AK7 02/10/00 02/15/30 100. 000 3.750 0.303071  0.312449 0.322270 0.332553 0.343321 113. 40 120.73
530715AL5 02/10/00 02/15/30 100. 000 3.750 0.303071  0.312449 0.322270 0.332553 0.343321 113. 40 120.73
530715AM3 01/11/01 01/15/31 100. 000 3. 500 0.288982 0.298091 0.307632 0.317626 0.328095 108. 77 115.94
530715AN1 01/11/01 01/15/31 100. 000 3. 500 0.288982 0.298091 0.307632 0.317626 0.328095 108. 77 115.94
530715AP6 03/08/01 03/15/31 100. 000 3. 250 0.320896  0.332853  0.345430 0.358660 0.372575 120. 28 129.61
530715AQ4 03/08/01 03/15/31 100. 000 3. 250 0.320896  0.332853 0.345430 0.358660 0.372575 120. 28 129. 61
530715AR2 03/08/01 03/15/31 100. 000 3. 250 0.320896  0.332853  0.345430 0.358660 0.372575 120. 28 129.61
530718AB1 03/26/03 03/30/23 98. 500 0. 750 0.153239  0.153322 0.157032 0.160846 0.164767 42.50 57.92
530718AF2 03/26/03 03/30/23 98. 500 0. 750 0.153239  0.153322 0.157032 0.160846 0.164767 42.50 57.92
532768AD0 06/ 14/01 03/01/08* 73. 850 VARl ES 0.295331 0.308658 19. 59*
532768AE8 06/14/01 03/01/08* 73. 850 VARl ES 0.295331 0.308658 19. 59*
532768AF5 06/14/01 03/01/08* 73. 850 VARl ES 0.295331 0.308658 19. 59*
532776AD3 06/ 14/01 01/15/08 96. 288 8. 000 6. 95 0.012781 0.013561 0.013924 0.014693 0.015169 5. 00 5.45
532776AE1 06/14/01 01/15/08 96. 288 8. 000 6. 95 0.012781 0.013561 0.013924 0.014693 0.015169 5. 00 5.45
532776AF8 06/14/01 01/15/08 96. 288 8. 000 6. 95 0.012781 0.013561 0.013924 0.014693 0.015169 5. 00 5.45
543868AC7 12/27/01 07/15/06 71.938 10. 000 0.132743  0.146260 0.161152 0.177562 0.195642 54.94 66. 69
548661CD7 02/16/01 02/16/21 60. 841 0. 000 29.02 0.043856  0.044404 0.044959 0.045521 0.046090 16. 04 16. 44
552078AS6 12/04/02 12/15/08 97. 750 9. 500 .21 0.007822 0.008213 0.008624 0.009056 0.009509 2.90 3.20
552078AT4 12/04/02 12/15/08 97. 750 9. 500 .21 0.007822 0.008213 0.008624 0.009056 0.009509 2.90 3.20
55267Y206 05/29/96 06/30/26 100. 000 8. 000 0.236513  0.246027 0.255924 0.266219 0.276928 86. 88 94.01
553024AA8 09/22/89 10/01/04 14. 000 VARl ES 0.792513 0.860116 0.941836 1.040618 310.91 272.08
56418HAB6 08/17/01 08/17/21 55. 126 0. 000 23.00 0.047327  0.048037 0.048758 0.049489 0.050231 17. 36 17.88
date.
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Manpower | nc.
Marion County, OR

Mar kel Cor porati on

Marriott International
I ncor por at ed

Masco Cor poration

Matria Heal thcare, |nc.

McCaw | nternational LTD.

Medi ci s Phar maceuti cal
Cor por ati on
Medtroni c, Inc.

Mercer County
I nprovenent Authority

* Called in 2003; reportable ODis conputed to call

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
56418HAC4 08/17/01 08/17/21 55. 126 0. 000 23.00 0.047327  0.048037 0.048758 0.049489 0.050231 17. 36 17.88
56913RAC2 03/28/02 06/01/04 90. 351 0. 000 32.61 0.122180 0.125062 0.128012 44. 68 19. 20
56913RAD0 03/28/02 06/01/05 84.618 0. 000 34.53 0.129765 0.133222 0.136771 0.140414 0.144155 47.55 50. 11
56913RAE8 03/28/02 06/01/06 79.181 0. 000 34.40 0.129469  0.133138 0.136911 0.140791 O0.144781 47. 49 50. 22
56913RAF5 03/28/02 06/01/07 73. 606 0. 000 33.92 0.127864  0.131705 0.135662 0.139737 0.143935 46. 96 49. 82
56913RAG3 03/28/02 06/01/08 68. 057 0. 000 33.05 0.124786  0.128734 0.132807 0.137010 0.141345 45. 87 48. 82
56913RAH1 03/28/02 06/01/09 63. 326 0. 000 31.44 0.118792  0.122634 0.126600 0.130694 0.134921 43. 69 46. 56
56913RAJ7 03/28/02 06/01/10 58. 440 0. 000 29.97 0.113343 0.117128 0.121039 0.125081 0.129258 41.72 44.55
56913RAK4 03/28/02 06/01/11 53. 951 0. 000 28.34 0.107261  0.110928 0.114722 0.118644 0.122701 39.50 42.25
56913RAL2 03/28/02 06/01/12 49. 948 0. 000 26. 63 0.100822  0.104320 0.107939 0.111684 0.115559 37.14 39.76
56913RAMD 03/28/02 06/01/13 46. 303 0. 000 24.94 0.094451 0.097761 0.101187 0.104733 0.108403 34.80 37.28
56913RAN8 03/28/02 06/01/14 42. 967 0. 000 23.31 0.088301 0.091417 0.094644 0.097984 0.101443 32.54 34.88
56913RAP3 03/28/02 06/01/15 39. 329 0. 000 21.79 0.082624 0.085602 0.088688 0.091885 0.095196 30. 46 32.70
56913RAQL 03/28/02 06/01/16 36. 142 0. 000 20.31 0.077033 0.079848 0.082766 0.085791 0.088926 28.41 30. 52
56913RAR9 03/28/02 06/01/17 33. 393 0. 000 18. 90 0.071684  0.074322 0.077056 0.079892 0.082831 26. 44 28.42
56913RAS7 03/28/02 06/01/18 31. 307 0. 000 17.59 0.066730 0.069169 0.071697 0.074317 0.077033 24.61 26. 44
56913RAT5 03/28/02 06/01/19 28. 898 0. 000 16. 35 0.062037 0.064319 0.066686 0.069140 0.071684 22.88 24. 60
56913RAU2 03/28/02 06/01/20 26. 649 0. 000 15.18 0.057615 0.059750 0.061963 0.064259 0.066639 21. 26 22.86
570535AD6 05/23/02 08/15/07 92. 756 7.200 6.84 0.031627 0.033045 0.034526 0.036074 0.037691 12.04 13.14
570535AE4 05/23/02 05/15/08 90. 005 7.000 7.89 0.037436 0.039160 0.040963 0.042850 0.044824 13.95 15. 26
571903AA1 05/08/01 05/08/21 86. 095 0. 000 0.218260 0.227102 0.236301 0.245873 0.255832 81. 12 87.83
571903AB9 05/08/01 05/08/21 86. 095 0. 000 0.218260 0.227102 0.236301 0.245873 0.255832 81.12 87.83
571903AC7 05/08/01 05/08/21 86. 095 0. 000 0.218260 0.227102 0.236301 0.245873 0.255832 81.12 87.83
574599AWs 07/20/01 07/20/31 39. 445 0. 000 0.035319 0.035871 0.036431 0.037000 0.037579 12.99 13. 40
576817AA8 07/09/01 05/01/08 93. 500 11. 000 10. 02 0.020512 0.021432 0.023016 0.024182 0.026112 7.81 8.83
576817AB6 07/09/01 05/01/08 93. 500 11. 000 10. 02 0.020512 0.021432 0.023016 0.024182 0.026112 7.81 8.83
579472AA9 03/06/97 04/15/07 50. 991 VARl ES 0.366626 0.366995 0.367388 0.367807 0.368254 132. 11 132. 40
579472AB7 03/06/97 04/15/07 50. 991 VARl ES 0.366626 0.366995 0.367388 0.367807 0.368254 132. 11 132. 40
579472AC5 03/06/97 04/15/07 50. 991 VARl ES 0.366626 0.366995 0.367388 0.367807 0.368254 132. 11 132. 40
579472AD3 03/ 06/97 04/15/07 50. 991 VARl ES 0.366626 0.366995 0.367388 0.367807 0.368254 132. 11 132. 40
579472AE1 03/06/97 04/15/07 50. 991 VARl ES 0.366626 0.366995 0.367388 0.367807 0.368254 132. 11 132. 40
584690AB7 08/14/03 06/ 04/33 93. 000 VARl ES 0.236375 0.241819 0.250976 0.260552 32.53 89.21
585055AA4 09/11/01 09/15/21 100. 000 VARl ES 0.197130 0.202160 0.207359 0.212733 0.218288 72.96 76.78
585055AB2 09/11/01 09/15/21 100. 000 VARl ES 0.197130 0.202160 0.207359 0.212733 0.218288 72.96 76.78
587844E72 10/ 21/93 04/15/03 55. 022 0. 000 431. 86 0.172264 17.92
587844E80 10/21/93 04/15/03 53. 773 0. 000 443. 68 0.178777 18. 59
587844E98 10/21/93 10/15/03 53. 059 0. 000 420. 68 0.168144  0.173566 48.73
587844F22 10/ 21/93 10/15/03 51. 792 0. 000 431. 55 0.174240  0.180077 50. 53
587844F30 10/21/93 04/ 15/04* 50. 624 0. 000 413. 59 0.166318 0.171807 48. 22*
date.
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| mprovenent Authority

Mercury Interactive Cor

* Called in 2003
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of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aODto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
587844F4A8 10/ 21/93 04/ 15/ 04* 49. 357 0. 000 423. 41 0.171991 0.177881 49. 91*
587844F55 10/ 21/93 10/ 15/ 04* 48. 747 0. 000 402. 21 0.162068 0.167456 47. 00*
587844F63 10/ 21/93 10/ 15/ 04* 47. 470 0. 000 411. 15 0.167346  0.173120 48.57*
587844F71 10/ 21/93 04/ 15/05* 46. 657 0. 000 392.58 0.158826  0.164187 46. 07*
587844F89 10/ 21/93 04/ 15/ 05* 45. 380 0. 000 400. 62 0.163716  0.169446 47.53*
587844F97 10/ 21/93 10/ 15/05* 44.873 0. 000 381.25 0.154554 0. 159809 44. 84*
5878441 10/21/93 10/15/05* 43.592 0. 000 388. 49 0.159080 0.164688 46. 19*
587844339 10/21/93 04/15/06* 42.619 0. 000 372.68 0.151996  0.157278 44, 12*
58784447 10/ 21/93 04/ 15/06* 41. 354 0. 000 379.03 0.156137 0.161757 45. 35*
587844Gb64 10/ 21/93 10/ 15/06* 40. 930 0. 000 361. 33 0.147663  0.152831 42.87*
587844362 10/21/93 10/15/06* 39. 667 0. 000 366. 96 0.151467 0. 156958 44. 00*
587844G70 10/ 21/93 04/15/07* 39. 289 0. 000 350. 14 0.143377  0.148431 41. 63*
587844338 10/21/93 04/15/07* 38.031 0. 000 355. 08 0.146858 0.152218 42. 67*
5878446 10/21/93 10/15/07* 37.696 0. 000 339.12 0.139141  0.144080 40. 40*
587844H20 10/21/93 10/15/07* 36. 445 0. 000 343.41 0.142313  0.147543 41. 36*
587844H38 10/ 21/93 04/15/08* 36. 150 0. 000 328. 27 0.134958 0.139783 39. 20*
587844H46 10/ 21/93 04/15/08* 34. 666 0. 000 332.64 0.138399  0.143555 40. 23*
587844H53 10/ 21/93 10/ 15/08* 34.651 0. 000 317.59 0.130831  0.135541 38. 00*
587844H61 10/21/93 10/15/08* 33.181 0. 000 321. 27 0.133936  0.138958 38. 94*
587844H79 10/ 21/93 04/ 15/09* 32.951 0. 000 307. 64 0.127238 0.131882 36. 97*
587844H37 10/ 21/93 04/ 15/09* 31. 508 0. 000 310. 60 0.129999  0.134939 37.81*
587844H95 10/21/93 10/15/09* 31. 790 0. 000 296.81 0.122758  0.127239 35.67*
587844328 10/21/93 10/15/09* 30. 354 0. 000 299. 23 0.125241  0.130001 36. 43*
587844336 10/ 21/93 04/15/10* 30. 187 0. 000 287.04 0.119192  0.123602 34. 64*
587844344 10/ 21/93 04/ 15/ 10* 28.782 0. 000 288. 82 0.121364 0.126037 35. 31*
587844351 10/21/93 10/15/10* 29.110 0. 000 276. 80 0.114939  0.119192 33.41*
587844369 10/21/93 10/15/10* 27.715 0. 000 278.11 0.116865 0.121364 34. 00*
587844377 10/ 21/93 04/15/11* 27.836 0. 000 267. 10 0.111130 0.115270 32. 31*
587844385 10/21/93 04/15/11* 26. 464 0. 000 267.91 0.112801 0.117172 32. 82*
587844393 10/21/93 10/15/11* 26. 604 0. 000 257. 60 0.107393  0.111420 31. 22*
587844K26 10/ 21/93 10/15/11* 25. 257 0. 000 257.95 0.108821 0.113065 31.67*
587844K34 10/ 21/93 04/ 15/ 12* 25. 643 0. 000 248. 29 0.103510 0.107392 30. 10*
587844K42 10/ 21/93 04/ 15/ 12* 24. 309 0. 000 248. 27 0.104736  0.108821 30. 48*
587844K59 10/21/93 10/15/12* 24. 491 0. 000 239.28 0.099951  0.103725 29.07*
587844K67 10/ 21/93 10/15/12* 23.184 0. 000 238.85 0.100964  0.104927 29. 39*
587844K75 10/ 21/93 04/15/13* 23. 600 0. 000 230. 57 0.096316  0.099951 28.01*
587844K83 10/ 21/93 04/15/13* 22.308 0. 000 229.83 0.097151  0.100964 28. 28*
587844K91 10/21/93 10/15/13* 22.741 0. 000 222.19 0.092812 0.096316 26. 99*
587844125 10/21/93 10/15/13* 21. 466 0. 000 221.15 0.093482 0.097151 27. 21*
p  589405AC3 04/29/03 05/01/08 98. 000 0. 000 0.010780 0.010998 0.011021 0.011043 0.011065 2. 66 3.97
reportable ODis conputed to call date
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Merrill Lynch & Co., Inc. 590188249 09/13/00 09/13/07 100. 000 0. 000 0.229326  0.233715 0.244796 0.250859 0.264205 86. 21 92.85
590188256 08/04/00 08/03/07 100. 000 0. 000 0.237803 0.250867 0.256090 0.268674 0.275783 91. 92 98. 99
590188264 08/ 04/00 08/03/07 100. 000 0. 000 0.237803 0.250867 0.256090 0.268674 0.275783 91. 92 98. 99
590188272 06/29/00 06/29/07 100. 000 0. 000 0.258337 0.266909 0.277280 0.288055 0.300892 95. 92 103.53
590188280 03/30/00 03/30/07 100. 000 0. 000 0.249707 0.259048 0.268738 0.278791 0.289220 93.31 100. 42
590188298 03/03/00 03/05/07 100. 000 0. 000 0.218910 0.226225 0.233786 0.241599 0.249673 81. 85 87.41
590188678 09/29/97 09/30/04 100. 000 0. 000 0.240284  0.246601 0.254475 0.262601 90. 18 70. 96
590188A40 07/26/00 07/26/05 100. 000 2.000 0.223346  0.233388 0.236048 0.245421 0.249705 85. 36 90. 27
590188A65 05/23/01 05/23/31 51. 108 VARl ES 0.095329 0.098252 0.101265 0.104370 0.107571 35. 07 37.25
590188A73 03/13/02 03/13/32 100. 000 VARl ES 0.163234 0.167897 0.172693 0.177626 0.182700 60. 63 64. 14
590188JA7 02/09/98 02/02/05 100. 000 0. 000 0.218421  0.225003 0.231783 0.238767 0.245961 81.81 86. 81
Merrill Lynch & Co., Inc. 59018FAS1 07/30/01 04/13/04 100. 000 2. 400 0.136710 0.138384  0.140099 49.78 14.29
Merrill Lynch & Co., Inc. 59018SB94 03/20/98 03/20/28 12. 154 0. 000 48.53 0.033114  0.034297 0.035524 0.036794 0.038109 12.38 13.28

59018SC51 03/27/98 05/21/18* 25. 000 0. 000 96. 96 0. 066934 5. 76*
59018SRZ9 02/ 25/97 02/ 25/ 27 9. 506 0. 000 55. 38 0.032520 0.033821 0.035174 0.036581 0.038044 12.28 13.28
59018SZT4 02/09/98 02/ 02/ 05 100. 000 0. 000 0.213670 0.223757 0.226741 0.236139 0.240611 81. 80 86. 81
Merrill Lynch & Co., Inc. 59018YDJ7 01/12/01 01/07/08 100. 000 0. 250 0.192968 0.198877 0.204973 0.211263 0.217752 72.62 77.15
59018YKD2 06/27/01 06/27/08 100. 000 0. 250 0.188751  0.194405 0.200236 0.206247 0.212446 69. 01 73.22
Merrill Lynch & Co., Inc. 590213109 10/06/00 10/05/07 100. 000 0. 000 0.224527  0.231237 0.239455 0.247966 0.258190 84. 49 90. 85
590213141 06/03/03 06/03/10 100. 000 0. 000 0.097353 0.099059 0.100795 0.102561 20. 30 36. 07
590213208 11/20/00 11/20/07 100. 000 0. 000 0.228782  0.236967 0.245446  0.254227 0.263323 84. 52 90. 67
590213307 04/30/01 06/27/07 100. 000 0. 000 0.180465 0.185788 0.191267 0.196909 0.202717 65. 97 69. 92
590213315 06/03/03 09/03/08 100. 000 0. 000 0. 084469 0.085111 0.086405 0.087719 17. 65 31.18
590213471 09/04/02 09/04/09 100. 000 0. 000 0.138418 0.141867 0.145402 0.149024 0.152737 51. 27 53.85
590213489 08/07/02 08/07/09 100. 000 0. 000 0.145947  0.149781 0.153716 0.157754 0.161898 54. 35 57.24
590213513 06/28/02 06/29/09 100. 000 0. 000 0.157495 0.161839 0.166303 0.170891 0.175605 57. 50 60. 71
590213521 05/31/02 06/01/09 100. 000 0. 000 0.170740 0.175835 0.181081 0.186485 0.192049 62. 69 66. 49
590213588 05/03/02 05/04/09 100. 000 0. 000 0.176013  0.181423 0.186998 0.192745 0.198669 64. 96 69. 02
590213596 05/03/02 05/04/09 100. 000 0. 000 0.176013  0.181423 0.186998 0.192745 0.198669 64. 96 69. 02
590213679 03/28/02 03/30/09 100. 000 0. 000 0.180327 0.186000 0.191851 0.197886 0.204111 66. 99 71. 27
590213695 03/28/02 03/30/09 100. 000 0. 000 0.180327 0.186000 0.191851 0.197886 0.204111 66. 99 71.27
590213794 01/16/02 01/16/09 100. 000 0. 000 0.162892 0.167536  0.172312 0.177224 0.182277 61. 03 64. 56
590213877 09/28/01 09/29/08 100. 000 0. 000 0.161706 0.166163 0.170743 0.175449 0.180285 59. 85 63. 19
590213885 08/31/01 08/29/08 100. 000 0. 000 0.163201 0.168734 0.171616 0.178404 0.182442 61. 63 65. 40
59021JAA7 05/28/02 05/28/09 100. 000 1. 000 0.175526  0.180076 0.184767 0.189602 0.194587 64. 31 67.71
Merrill Lynch & Co., Inc. 59021WB08 07/02/03 07/02/10 100. 000 0. 000 0.101255 0.103101 0.104980 18. 12 37.45
59021W04 08/05/03 08/05/10 100. 000 0. 000 0.122185 0.124872 0.127618 17. 84 45. 26
59021W860 09/03/03 09/03/08 100. 000 0. 000 0.109247  0.111395 0.113586 12. 89 40. 23
MetLife Capital Trust | 59156R207 04/04/00 05/15/05* 99. 520 VARl ES 0. 229579 30. 76*
59156RAF5 04/04/00 05/15/05 99. 520 VARl ES 0.230230 0.230331 0.230207 0.230078 0.229943 82.90 82.84
* Called in 2003; reportable ODis conputed to call date
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Met ronmedi a | nt ernati onal

G oup, Inc. 591695AE1 09/30/99 09/30/07 77. 427 VARl ES 0. 275386 0.273248 0. 272584 0.271888 0.272648
Uni ted Mexican States 593048BN0 03/30/01 12/30/19 89. 000 8.125 4.19 0.007349 0. 007693 0. 008054 0. 008432 0.008828
M crocel |

Tel ecommuni cati ons 59501TAGL 06/20/96 06/01/06 43.193 VARl ES 0. 409306 0. 410860 0. 412533 0.414334 0.416271

59501TALO 05/25/99 06/01/09 55. 731 VARI ES 0.279867 0. 296659 0. 314457 0.333323 0.333323
M 11licomInternational

Cellular S A 600814AC1 06/03/96 06/01/06 52. 075 VAR ES 0. 374999 0. 374999 0. 374998 0.374998 0.374998
M rant Cor poration 604675AA6 05/31/01 06/15/21 100. 000 2.500 0. 260429 0. 268587 0. 277093 0.285963 0.295212
M ssi ssi ppi Honme Cor p. 60535JAD8 06/17/93 12/01/08 34. 265 0. 000 321.06 0.129235 0.133791 0. 138508 0.143391 0. 148446

60535JAH9 07/22/93 06/01/09 36. 262 0. 000 300. 81 0.119128 0.122999 0. 126997 0.131124 0.135385
M ssi ssi ppi Honme Cor p. 60535MCB3  07/21/93 09/15/16 19. 775 0. 000 185. 41 0.074269 0. 076915 0. 079655 0. 082493 0.085431
J.P. Morgan & Co., Inc. 61688AAF5 02/ 26/97 04/15/27 10. 165 0. 000 56. 80 0. 033482 0. 034777 0. 036121 0. 037517 0.038968
61688AAG3 04/ 24/97 04/ 24/ 27 8. 845 0. 000 51. 64 0.031620 0. 032924 0. 034282 0. 035696 0.037169
61688AAHL 05/21/97 05/15/27 9. 170 0. 000 51.73 0. 032055 0. 033358 0. 034713 0.036124 0.037593
61688AAJ7 06/18/97 06/18/27 9. 169 0. 000 50. 82 0.032070 0.033372 0. 034728 0.036139 0.037607
61688AAK4 07/01/97 07/01/27 9. 644 0. 000 51. 63 0.032700 0. 034000 0. 035351 0. 036756
61688AAWB8 06/ 30/98 06/ 30/ 28 12. 693 0. 000 46. 10 0. 033638 0. 034816 0. 036034 0. 037295 0.038601
Morgan Stanl ey Dean
Wtter & Co. 617446232 05/20/99 05/18/05 100. 000 0. 000 0.216669 0. 223477 0. 230498 0.237740 0.245209
617446DD8 12/30/98 12/30/05 86. 996 0. 000 0.166953 0.171586 0.176347 0.181241 0.186270
617446DJ5 05/19/99 05/30/06 98. 259 0. 000 0.209102 0. 215563 0. 222223 0.229089 0.236168
617446DVB 08/ 06/99 08/ 06/ 06 98. 266 0. 000 0.238111 0. 246540 0. 255267 0.264304 0.273660
617446DN6 08/ 17/99 08/17/05 88. 745 0. 000 0.220185 0.228133 0. 236369 0. 244902 0.253743
617446DP1 10/19/99 10/19/06 98. 266 0. 000 0. 236896 0. 245247 0. 253892 0.262841 0.272106
617446DQQ 12/13/99 12/13/04 100. 000 0.500 0. 233811 0. 241453 0. 249361 0. 257544
617446Dz9 07/19/00 07/30/07 100. 000 0. 250 0.229118 0. 237095 0. 245358 0.253918 0.262785
617446GC7 11/17/00 11/30/07 100. 000 0. 250 0.213842 0. 219695 0. 226956 0. 234465 0.243560
617446GD5 11/17/00 11/30/07 100. 000 0. 250 0.213842 0. 219695 0. 226956 0. 234465 0.243560
617446GF0 01/24/01 01/30/08 100. 000 0. 250 0.181729 0.186974 0. 192377 0.197942 0.203674
617446Q&2 04/02/01 03/30/08 100. 000 0.500 0.172974  0.177556 0. 182271 0.187121 0.192111
617446GK9 04/03/01 04/15/08 100. 000 0. 250 0.174478 0.179317 0. 184296 0.189419 0.194689
617446GN3 05/02/01 05/30/08 100. 000 0. 250 0.178227 0. 183260 0. 188442 0.193775 0.199265
61744636 05/30/01 05/30/08 100. 000 0. 250 0.180951 0.186157 0. 191520 0.197042 0.202730
617446GR4 08/ 21/01 12/30/08 100. 000 1. 250 0.164720 0.168355 0.172091 0.175932 0.179880
617446GT0 08/16/01 12/30/08 100. 000 0. 250 0.168198 0.172737 0.177403 0.182201 0.187133
617446GJ7 09/27/01 12/30/08 100. 000 0. 250 0. 148796 0. 152375 0. 156044 0.159806 0.163663
617446Gv5 10/ 05/01 12/30/09 100. 000 0. 000 0. 148909 0. 152662 0. 156510 0.160454 0.164498
617446GX1 11/08/01 12/30/08 100. 000 0. 000 0.131023 0. 133960 0. 136963 0. 140033 0.143172
617446GY9 12/11/01 12/30/09 92. 281 0. 000 0.143630 0.147438 0. 151347 0. 155359 0.159478
617446HH5 08/ 05/02 12/15/09 100. 000 1. 000 0.160994  0.164790 0. 168694 0.172709 0.176839
617446HP7 02/ 14/03 03/30/10 100. 000 0. 000 0.130248 0.131029 0. 134100 0.137244 0.140462
617446Hv4 03/12/03 03/31/08 100. 000 0. 000 0. 099449 0. 099093 0. 100886 0.102712 0.105146

99. 86 99. 64
2.71 2.97
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617446HX0 03/18/03 06/30/08 100. 000 0. 000 0.101150 0.102194 0.104054 0.105949 0.107878 28. 82 37.80
617446HZ5 04/28/03 09/15/10 100. 000 0. 000 0.131882  0.134265 0.137452 0.140715 32.30 49.59
617446JB6 04/23/03 04/30/10 100. 000 0. 000 0.127636  0.127750 0.130685 0.133687 0.136759 31. 86 47.96
617446JC4 04/ 25/03 04/30/08 100. 000 0. 000 0.107476  0.107534 0.109614 0.111735 0.113896 26. 58 40. 10
617446JE0 04/30/03 04/30/10 100. 000 0. 000 0.128975 0.131969 0.135032 0.138167 31. 27 48. 44
617446JF7 05/28/03 12/30/10 100. 000 0. 000 0.110132 0.110520 0.112711 0.114946 0.117224 23.53 40. 98
617446JCG5 05/06/03 05/15/10 100. 000 0. 250 0.114357  0.114468 0.116681 0.118940 0.121245 27.00 42.62
617446JH3 05/21/03 05/30/10 100. 000 0. 000 0.097559  0.097644  0.099359 0.101104 0.102879 21.53 36. 19
617446339 07/10/03 06/30/08 100. 000 0. 000 0.091839 0.093281 0.094824 0.096391 15. 80 33.86
617446JL4 08/08/03 03/23/07 100. 000 0. 000 0.096286 0.096703 0.098379 0.100084 13.81 35.45
61744Y132 07/29/02 07/30/09 100. 000 0. 000 0.124821  0.127625 0.130493 0.133424 0.136421 46. 30 48. 40
61744Y140 03/27/03 06/15/10 100. 000 0. 000 0.132473  0.133842 0.137033 0.140301 0.143646 36. 62 50. 03
61744Y173 01/28/03 12/30/09 100. 000 0. 000 0.125819  0.128226  0.131130 0.134099 0.137136 42.34 47.75
61744Y181 12/17/02 03/30/09 100. 000 0. 000 0.125329  0.126947 0.129811 0.132739 0.135734 45. 82 47. 80
61744Y199 11/26/02 03/30/09 100. 000 0. 000 0.134786  0.137038 0.140363 0.143769 0.147257 49. 44 51.77
61744Y231 10/ 28/02 12/30/08 100. 000 0. 000 0.141511  0.145085 0.148748 0.152505 0.156356 51. 59 54.23
61744Y249 10/16/02 10/30/09 100. 000 0. 000 0.133286  0.136478 0.139746  0.143093 0.146520 48. 95 51. 32
61744Y264 09/ 26/02 06/30/09 100. 000 0. 000 0.134437 0.137650 0.140939 0.144307 0.147756 48. 98 51. 35
61744Y280 08/27/02 02/28/09 100. 000 0. 000 0.143878 0.145216 0.150633 0.152874 0.159453 53. 59 56. 63
61744Y322 06/26/02 12/30/08 100. 000 0. 000 0.134010 0.137167 0.140398 0.143705 0.147090 48. 82 51. 15
61744Y348 06/11/02 12/30/08 100. 000 0. 000 0.139701  0.143121 0.146625 0.150214 0.153892 50.91 53.44
61744Y363 05/10/02 08/30/08 100. 000 0. 000 0.141997  0.144814  0.148499 0.152278 0.157011 53.15 56. 10
61748A114 06/24/03 06/15/10 100. 000 0. 000 0.106095 0.108020 0.110083 0.112185 19. 87 39.33
61748A122 08/22/03 08/30/09 100. 000 0. 000 0.127750 0.128595 0.130821 0.135333 16. 58 47.51
61748A874 07/29/03 12/30/09 100. 000 0. 000 0.121764  0.124003 0.126721 0.129498 18.51 45. 14
61748AAA4 09/ 24/03 12/30/10 100. 000 0. 000 0.139575  0.141445 0.144998 0.148641 13.54 51. 57
620076208 10/31/01 11/16/07 100. 000 VARl ES 0.209009 0.210089 0.211210 0.212372 0.212543 75. 54 76. 30
620076AE9 09/07/89 09/07/09 30. 656 0. 000 367. 27 0.109577  0.111024 0.115611 0.117785 0.123330 40. 96 43. 61
620076AJ8 09/27/93 09/27/13 63. 923 0. 000 147.19 0.048865 0.049414 0.049970 0.050532 0.051101 17.79 18. 20
62472FAC9 08/ 24/98 12/01/05 50. 853 VARl ES 0.411598 0.411434 0.413681 0.416102 0.421013 150. 27 152.08
625506HH6 12/ 08/99 06/01/13 36. 019 0. 000 94. 15 0.096805 0.100542 0.104423 0.108453 0.112639 35.75 38. 56
625506HJ2 12/08/99 06/01/14 33.298 0. 000 87.28 0.089777 0.093251 0.096860 0.100609 0.104502 33.16 35. 77
625506HK9 12/08/99 06/01/15 30. 863 0. 000 80. 90 0.083212 0.086432 0.089777 0.093251 0.096860 30.73 33.16
625506HL7 12/08/99 06/01/16 28. 606 0. 000 74.98 0.077127 0.080111 0.083212 0.086432 0.089777 28. 49 30.73
625506HN3 12/08/99 06/01/20 21.112 0. 000 55. 34 0.056922 0.059125 0.061413 0.063790 0.066259 21.02 22.68
625506HP8 12/08/99 06/01/21 19. 568 0. 000 51.29 0.052760 0.054801 0.056922 0.059125 0.061413 19. 49 21.02
625506HQ6 12/08/99 06/01/22 18. 137 0. 000 47.54 0.048901 0.050794 0.052760 0.054801 0.056922 18. 06 19. 49
625506HR4 12/08/99 06/01/23 16. 811 0. 000 44.07 0.045326  0.047080 0.048902 0.050794 0.052760 16.74 18. 06
625506HS2 12/08/99 06/01/24 15. 582 0. 000 40. 84 0.042011 0.043637 0.045326 0.047080 0.048902 15.52 16.74
625506HTO 12/08/99 06/01/25 14. 442 0. 000 37.86 0.038939  0.040446 0.042011 0.043637 0.045325 14.38 15.52
625506HU7 12/08/99 06/01/26 13. 386 0. 000 35.09 0.036091 0.037488 0.038939 0.040446 0.042011 13.33 14.38
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Devel opnent Authority

* Called in 2003

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
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625506HV5 12/08/99 06/01/27 12. 407 0. 000 32.52 0.033452 0.034746 0.036091 0.037488 0.038939 12.35 13.33
625506HWB 12/ 08/99 06/ 01/28 11. 500 0. 000 30. 14 0.031006 0.032206 0.033452 0.034747 0.036091 11.45 12.35
625506HX1 12/08/99 06/01/29 10. 659 0. 000 27.94 0.028738 0.029851 0.031006 0.032206 0.033452 10. 61 11.45
625506HY9 12/08/99 06/01/30 9. 879 0. 000 25.90 0.026636 0.027667 0.028738 0.029850 0.031005 9. 84 10. 61
626897BWL. 12/ 29/94 03/01/04 97. 642 10. 000 19.25 0.009664 0.010166 0.010695 3.69 .64
62844VAC5 03/18/99 03/15/10 53. 328 VARl ES 0.298944  0.318375 0.339069 0.361108 0.361108 115. 37 128. 37
629407AF4 03/13/98 04/01/08* 61. 724 VARl ES 0. 258531 2.33*
629407AX 03/13/98 04/01/08* 61. 724 VARl ES 0. 258531 2.33*
62940MAA2 01/10/03 01/01/10 87.701 19. 000 0.538023 0.594464 0.660108 0.733000 199.01 250. 76
62940NAB8 11/06/98 10/01/08* 55. 505 VARl ES 0. 304822 2. 74*
62940NAL6 10/ 26/00 10/01/10* 97.872 11. 875 0. 333897 3.01*
62940NAVA 10/ 26/00 10/01/10* 97.872 11.875 0. 333897 3.01*
629568AC0 06/ 20/00 06/ 20/ 20* 60. 841 0. 000 39.48 0. 044959 7. 60*
629568AD8 06/ 20/00 06/ 20/ 20* 60. 841 0. 000 39.48 0. 044959 7. 60*
629568AE6 02/05/01 02/05/21 60. 841 0. 000 29.50 0.043856  0.044404 0.044959 0.045521 0.046090 16. 05 16. 45
629568AF3 02/05/01 02/05/21 60. 841 0. 000 29.50 0.043856  0.044404  0.044959 0.045521 0.046090 16. 05 16. 45
640938AA4 02/13/98 02/13/18 39. 106 0. 000 100. 78 0.063735 0.065249 0.066799 0.068385 0.070009 23. 64 24.78
640938AB2 02/13/98 02/13/18 39. 106 0. 000 100. 78 0.063735 0.065249 0.066799 0.068385 0.070009 23. 64 24.78
64107RAA6 08/ 05/96 08/ 05/04 100. 000 12.750 0.022145 0.023598 0.025147 0.026797 8. 67 5.68
64107RAB4 08/ 05/96 08/ 05/04 100. 000 12. 750 0.022145 0.023598 0.025147 0.026797 8. 67 5.68
64107RAC2 08/05/96 08/05/04 100. 000 12.750 0.022145 0.023598 0.025147 0.026797 8. 67 5.68
64577RBE8 04/23/99 04/01/03 98. 384 9. 250 14. 96 0.013343 1.20
645913AF1 06/30/97 02/15/03 68. 931 0. 000 302. 74 0.180681 7.95
645913A 06/30/97 02/15/04 64. 086 0. 000 286. 65 0.171507 0.177363  0.183419 64. 42 8.07
645913AH7 06/30/97 02/15/05 59. 440 0. 000 270.93 0.162521 0.168159 0.173993 0.180029 0.186275 61. 08 65. 39
645913AJ3 06/30/97 02/15/06 55. 059 0. 000 255.24 0.153476  0.158877 0.164469 0.170257 0.176249 57.72 61. 85
645913AK0 06/ 30/97 02/15/07 51. 069 0. 000 239.34 0.144134  0.149253 0.154554 0.160044 0.165729 54.23 58. 15
645913AL8 06/30/97 02/15/08 47. 236 0. 000 224.34 0.135354  0.140215 0.145252 0.150469 0.155874 50. 95 54. 67
645913AM6 06/ 30/97 02/15/09 43. 647 0. 000 209. 87 0.126851  0.131455 0.136226 0.141170 0.146294 47.77 51. 30
645913AN4 06/ 30/97 02/15/10 40. 322 0. 000 195. 95 0.118620 0.122964 0.127467 0.132135 0.136974 44.69 48. 02
645913AP9 06/30/97 02/15/11 37. 204 0. 000 182.72 0.110775 0.114868 0.119111 0.123512 0.128075 41.75 44.89
645913AQ7 06/30/97 02/15/12 34.381 0. 000 170. 08 0.103223 0.107060 0.111039 0.115167 0.119448 38.91 41. 86
645913AR5 06/30/97 02/15/13 31.673 0. 000 158. 19 0.096145 0.099748 0.103486 0.107364 0.111387 36. 26 39.03
645913AS3 06/ 30/97 02/15/14 29. 262 0. 000 146. 97 0.089395 0.092761 0.096253 0.099876 0.103636 33.72 36.31
645913AT1 06/30/97 02/15/15 27. 085 0. 000 136. 47 0.083047 0.086181 0.089434 0.092810 0.096313 31.33 33.74
645913AU8 06/30/97 02/15/16 25. 082 0. 000 126. 68 0.077118 0.080035 0.083062 0.086203 0.089464 29.10 31.34
645913AV6 06/ 30/97 02/15/17 23.177 0. 000 117.52 0.071585 0.074302 0.077121 0.080048 0.083086 27.01 29.10
645913AWF 06/ 30/97 02/15/18 21. 450 0. 000 109. 02 0.066429 0.068955 0.071577 0.074298 0.077123 25. 07 27.01
reportable ODis conputed to call date
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New Jersey Economi ¢
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New M || enni um Hores
The Gty of New York
The City of New York
The City of New York
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645913AX2 06/30/97 02/15/19 19. 886 0. 000 101. 15 0.061643 0.063989 0.066423 0.068950 0.071574 23.26 25. 07
645913AY0 06/30/97 02/15/20 18. 435 0. 000 93.85 0.057197 0.059374 0.061635 0.063981 0.066417 21.59 23.26
645913AZ7 06/30/97 02/15/21 17.088 0. 000 87.06 0.053066 0.055087 0.057186 0.059365 0.061626 20.03 21.58
645913BA1 06/ 30/97 02/15/22 15. 838 0. 000 80. 75 0.049228 0.051105 0.053053 0.055076 0.057175 18.58 20.02
645913BB9 06/30/97 02/15/23 14. 678 0. 000 74.90 0.045664  0.047406 0.049214 0.051092 0.053041 17. 24 18.58
645913BC7 06/30/97 02/15/24 13. 601 0. 000 69. 46 0.042353 0.043970 0.045648 0.047391 0.049200 15. 99 17.23
645913BD5 06/30/97 02/15/25 12. 602 0. 000 64.41 0.039278 0.040779 0.042336 0.043954 0.045633 14. 83 15.98
645913BE3 06/ 30/97 02/15/26 11. 676 0. 000 59.72 0.036424 0.037816 0.039262 0.040763 0.042321 13.75 14.82
647536AC5 04/11/03 12/31/07 86. 094 0. 000 0.076460 0.076999 0.078230 0.079480 0.080751 19.98 28. 39
649652QZ0 05/27/93 05/15/04 43. 345 0. 000 467. 36 0.192505 0.199983 0.207752 71. 35 27.84
649653ME9 05/27/93 05/15/05 39.612 0. 000 436. 30 0.180611 0.187736  0.195142 0.202840 0.210842 66. 97 72.36
649653M4 05/27/93 05/15/06 35. 938 0. 000 407. 07 0.169637 0.176464 0.183567 0.190955 0.198641 62. 94 68. 11
649654NK2 05/27/93 05/15/07 32.768 0. 000 377.64 0.158026  0.164465 0.171167 0.178142 0.185401 58. 65 63. 53
649654NLO 05/27/93 05/15/08 29. 863 0. 000 349.52 0.146806  0.152854  0.159152 0.165709 0.172536 54.51 59. 09
649655LL9 05/27/93 05/15/09 27.086 0. 000 323.01 0.136286  0.141976 0.147904 0.154078 0.160511 50. 62 54. 94
649655LN5 05/27/93 05/15/10 24. 595 0. 000 297. 80 0.126116  0.131438 0.136985 0.142766 0.148790 46. 86 50. 90
65332AAA7 03/12/98 04/15/08 54.915 VARl ES 0.313994  0.331202 0.331197 0.331191 0.333005 119. 10 121. 36
65332AAB5 03/12/98 04/15/08 54.915 VARl ES 0.313994  0.331202 0.331197 0.331191 0.333005 119. 10 121.36
65332AAC3 03/12/98 04/15/08 54.915 VARl ES 0.313994  0.331202 0.331197 0.331191 0.333005 119. 10 121.36
65332VAH6 10/ 22/97 10/ 31/07* 61. 996 VARl ES 0.270769 0.270766 80. 96*
65332VAJ2 09/17/97 09/15/07* 59. 557 VARl ES 0.295832  0.295832 75. 14*
65332VAMbG  02/11/98 02/15/08* 61. 471 VARl ES 0.263287 0.276385 0.276385 87. 31*
65333HAQG 11/17/99 12/01/09 55. 257 VARl ES 0.263226 0.277657 0.294490 0.312343 0.333098 99. 69 112.25
65334YAA3 03/16/01 04/01/08 96. 012 12. 000 7.12 0.012280 0.013070 0.013912 0.014808 0.015761 4.71 5.34
65334YAB1 03/16/01 04/01/08 96. 012 12. 000 7.12 0.012280 0.013070 0.013912 0.014808 0.015761 4.71 5.34
65335BAD6 03/27/03 04/01/13 57. 442 VARl ES 0.181494  0.181724  0.192059 0.202982 0.214526 50. 72 73.13
65335BAE4 03/27/03 04/01/13 57. 442 VARl ES 0.181494  0.181724  0.192059 0.202982 0.214526 50. 72 73.13
65335BAF1 03/27/03 04/01/13 57. 442 VARl ES 0.181494  0.181724  0.192059 0.202982 0.214526 50. 72 73.13
653522DK5 06/30/98 07/01/10* 65. 682 VARl ES 0.227021 0.236714 42.28*
65473P600 11/02/00 11/01/04 79. 231 0. 000 106. 50 0.146108 0.150425 0.154870 0.159446 53.90 47. 28
655419AC3 06/17/96 03/15/12 80. 000 6. 000 54.08 0.029490 0.030714 0.031989 0.033316 0.034698 11.10 12.04
66978QAD3 10/17/95 10/17/25 100. 000 VARl ES 0.025241  0.025027 0.024948 0.024867 0.024919 9.15 9.11
670012235 10/11/95 10/01/07 95. 988 6. 500 20. 20 0.009854 0.010199 0.010556 0.010926 0.011308 3. 67 3.93
670012ZK2 10/11/95 10/01/08 93. 268 6. 250 30. 02 0.014671  0.015189 0.015724 0.016278 0.016852 5. 47 5.86
670012ZLO 10/11/95 10/01/09 90. 349 6. 000 38.32 0.018755 0.019420 0.020110 0.020824 0.021563 6. 99 7.50
67104RAA2 11/30/99 10/15/09 94. 546 13.375 9.93 0.011029 0.011824 0.012677 0.013592 0.014572 4.24 4.87
67104RABO 11/30/99 10/15/09 94. 546 13.375 9.93 0.011029 0.011824 0.012677 0.013592 0.014572 4.24 4.87
67104RAC8 11/30/99 10/15/09 94. 546 13.375 9.93 0.011029 0.011824 0.012677 0.013592 0.014572 4.24 4.87
67104RAD6 11/30/99 10/15/09 94. 546 13.375 9.93 0.011029 0.011824 0.012677 0.013592 0.014572 4.24 4.87
date.
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Lee and DeKal b Counties 676865AA6 06/ 05/03 12/01/04 101. 858 0. 000 0.063963 0.064669 0.065400 13. 20 21. 47
676865AB4 06/ 05/03 12/01/05 102. 155 VARl ES 0.073021 0.073940 0.074891 0.072130 15. 07 26.74
676865AC2 06/05/03 12/01/06 101. 805 VARl ES 0.086992 0.088300 0.089658 0.086393 17. 96 31.98
Omi com G oup, Inc. 681919AH9 02/07/01 02/07/31 100. 000 VARl ES 0.205824  0.212731 0.219869 0.227247 0.234873 77.36 82. 64
681919AJ5 02/07/01 02/07/31 100. 000 0. 000 0.205890 0.212801 0.219944 0.227326 0.234956 77.39 82. 67
681919AK2 02/07/01 02/07/31 100. 000 VARl ES 0.205824  0.212731 0.219869 0.227247 0.234873 77.36 82. 64
681919AL0 03/06/02 07/31/32 102. 250 VARl ES 0.191038 0.200704 0.204039 0.213185 0.217925 73.48 78. 48
681919AMB 03/06/02 07/31/32 102. 250 VARl ES 0.191038 0.200704 0.204039 0.213185 0.217925 73.48 78.48
681919AN6 06/10/03 06/15/33 100. 000 VARl ES 0.127781  0.127863 0.130804 0.133813 0.136890 25.75 47.73
681919AP1 06/10/03 06/15/33 100. 000 VARl ES 0.127781  0.127863 0.130804 0.133813 0.136890 25.75 47.73
Oneok, Inc. 682680202 01/28/03 02/16/08 100. 000 VARl ES 0.136235 0.136297 0.136915 0.137547 0.138196 45. 47 49.58
682680400 01/28/03 02/16/08 100. 000 VARl ES 0.136235 0.136297 0.136915 0.137547 0.138196 45. 47 49.58

OnePoi nt  Communi cati ons 68272TAF1 11/17/98 06/01/08* 94. 101 14. 500 15. 82 0. 014510 2.19*
Onyx Accept ance Corp. 682914AA4 04/17/00 06/15/06 96. 000 12. 500 13.74 0.017171 0.018328 0.019563 0.020881 0.022288 6. 43 7.32
O ange County, CA 68428LAV6 06/12/96 09/01/11 29.734 0. 000 204. 04 0.110226  0.114706 0.119369 0.124220 0.129269 41.58 45.03
68428LAWMF 06/12/96 09/01/12 27. 201 0. 000 188. 40 0.101946 0.106120 0.110465 0.114988 0.119696 38. 47 41. 69
68428LAX2 06/12/96 09/01/13 25. 020 0. 000 173.83 0.094115 0.097978 0.101999 0.106186 0.110544 35. 52 38.50
68428LAY0 06/12/96 09/01/10 32. 377 0. 000 220. 80 0.119147  0.123965 0.128979  0.134195 0.139623 44.94 48. 65
68428LAZ7 06/12/96 09/01/14 23. 005 0. 000 160. 33 0.086851  0.090425 0.094145 0.098019 0.102052 32.78 35.54
68428LBA1 06/12/96 09/01/15 21.183 0. 000 147. 86 0.080119 0.083420 0.086857 0.090435 0.094160 30. 25 32.79
68428LBB9 06/12/96 09/01/16 19. 464 0. 000 136. 28 0.073885 0.076936 0.080114 0.083422 0.086867 27.90 30. 25
68428LBTO 03/03/97 09/01/11 34.929 0. 000 183.95 0.106833 0.110780 0.114874 0.119118 0.123520 40. 14 43.16
68428LBU7 04/01/97 09/01/12 30. 602 0. 000 170. 03 0.100899 0.104849 0.108953 0.113218 0.117650 38. 00 41.03
68428LBV5 04/01/97 09/01/13 28. 339 0. 000 157. 46 0.093440 0.097098 0.100899 0.104849 0.108954 35.19 38.00
68428LBWB 01/17/97 09/01/14 26. 499 0. 000 150. 21 0.086358 0.089674 0.093117 0.096692 0.100405 32.50 35.04
68428LBX1 04/01/97 09/01/15 24.175 0. 000 134.95 0.080141 0.083291 0.086564 0.089965 0.093501 30. 19 32.61
68428LBY9 01/17/97 09/01/16 22.492 0. 000 128.92 0.074249 0.077126 0.080115 0.083219 0.086443 27.95 30. 16
68428LBz6 01/17/97 09/01/17 20. 762 0. 000 119. 38 0.068792 0.071464 0.074240 0.077124 0.080121 25.90 27.95
68428LCA0 01/17/97 09/01/18 19. 198 0. 000 110. 56 0.063727 0.066206 0.068781 0.071456 0.074236 23.99 25.90
68428LCB8 01/17/97 09/01/19 17. 826 0. 000 102. 50 0.059065 0.061359 0.063743 0.066219 0.068792 22.24 24.00
68428LCC6 01/17/97 09/01/20 16. 480 0. 000 94.91 0.054705 0.056833 0.059044 0.061341 0.063727 20. 60 22.23
68428LCD4 01/17/97 09/01/21 15. 306 0. 000 88.01 0.050713 0.052684 0.054730 0.056856 0.059065 19. 09 20.61
68428LCE2 03/31/97 09/01/05 54. 381 0. 000 280. 87 0.164705 0.170771 0.177061 0.183583 0.190345 61. 87 66. 51
68428LCF9 01/17/97 09/01/06 50. 677 0. 000 265. 19 0.150544  0.155955 0.161561 0.167368 0.173384 56. 49 60. 63
68428LCG7 01/17/97 09/01/07 46. 931 0. 000 248. 06 0.141042 0.146154 0.151452 0.156941 0.162629 52.94 56. 85
68428LCH5 01/17/97 09/01/08 43. 315 0. 000 232.00 0.132184  0.137028 0.142049 0.147255 0.152651 49. 64 53. 35
68428LCJ1 01/17/97 09/01/09 39.915 0. 000 216. 63 0.123679 0.128261 0.133012 0.137940 0.143050 46. 47 49.98
68428LCK8 01/17/97 09/01/10 36.871 0. 000 201.75 0.115331  0.119633  0.124094 0.128723 0.133523 43.35 46. 64
O egon Community College  68583RAA0 04/23/03 06/30/04 98. 234 0. 000 0.041126 0.041245 0. 041556 10. 22 7.44
68583RAB8 04/23/03 06/30/05 95. 669 0. 000 0. 054074  0.054286 0.054838 0.055396 0.055960 13.45 19.84
68583RAC6 04/23/03 06/30/06 91. 623 0. 000 0.070344 0.070712 0.071689 0.072680 0.073684 17.51 25.99
* Called in 2003; reportable ODis conputed to call date



SECTION | -B

Nanme of |ssuer

Oregon Conmmunity Col | ege

Oregon School Boards
Associ ation

a D per

Daily O D Per $1,000 $1, 000 of

of Maturity Val ue Maturity

I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
68583RAD4 04/ 23/03 06/30/07 87.036 0. 000 0.080840 0.081344 0.082704 0.084087 0.085493 20. 14 30.03
68583RAE2 04/23/03 06/30/08 82. 583 0. 000 0.085406 0.086007 0.087608 0.089239 0.090900 21.29 31.84
68583RAF9 04/23/03 06/30/09 77.449 0. 000 0.089771  0.090477 0.092365 0.094292 0.096260 22.39 33.60
68583RAG7 04/23/03 06/30/10 72.765 0. 000 0.090402 0.091159 0.093197 0.095282 0.097413 22.56 33.93
68583RAH5 04/23/03 06/30/11 68. 075 0. 000 0.089859 0.090664 0.092818 0.095024 0.097282 22.43 33.82
68583RAJ1 04/23/03 06/30/12 63. 740 0. 000 0.087856 0.088673 0.090874 0.093128 0.095439 21.94 33.12
68583RAK8 04/23/03 06/30/13 59. 557 0. 000 0.085229 0.086053 0.088270 0.090544 0.092876 21.29 32.19
68583RAL6 04/23/03 06/30/14 55. 504 0. 000 0.082204 0.083024 0.085237 0.087510 0.089843 20. 54 31.10
68583RAMA 04/ 23/03 06/30/15 51. 363 0. 000 0.079068 0.079886  0.082099 0.084374 0.086712 19.76 29.97
68583RAN2 04/ 23/03 06/30/16 47.583 0. 000 0.075494  0.076297 0.078476 0.080718 0.083023 18. 87 28. 66
68583RAP7 04/23/03 06/30/17 44.239 0. 000 0.071660 0.072442 0.074554 0.076728 0.078965 17.92 27. 24
68583RAQG 04/23/03 06/30/18 40. 975 0. 000 0.067853 0.068608 0.070653 0.072759 0.074928 16. 97 25.82
68583RAR3 04/23/03 06/30/19 37.976 0. 000 0.064043 0.064771 0.066737 0.068763 0.070850 16. 02 24. 39
68583RAS1 04/23/03 06/30/20 35. 297 0. 000 0.060310 0.061004 0.062880 0.064814 0.066808 15. 08 22.99
68583RAT9 04/23/03 06/30/21 32.815 0. 000 0.056706 0.057366 0.059150 0.060990 0.062887 14.18 21.63
68583RAU6 04/ 23/03 06/30/22 30. 636 0. 000 0.053284 0.053905 0.055592 0.057333 0.059128 13.33 20.33
68583RAV4 04/ 23/03 06/30/23 28.748 0. 000 0. 050077 0.050664 0.052253 0.053892 0.055581 12.53 19.11
686053AB5 10/31/02 06/30/04 96. 641 0. 000 3.37 0.055486 0.056058 0.056635 20. 08 10. 14
686053AC3 10/31/02 06/30/05 93. 073 0. 000 4.27 0.070364 0.071318 0.072284 0.073263 0.074255 25.50 26. 20
686053AD1 10/31/02 06/30/06 89. 333 0. 000 4.69 0.077308 0.078506 0.079723 0.080958 0.082213 28. 05 28.92
686053AE9 10/31/02 06/30/07 85. 050 0. 000 5.04 0.083158 0.084613 0.086093 0.087600 0.089132 30. 20 31. 27
686053AF6 10/31/02 06/30/08 80. 119 0. 000 5.36 0.088472  0.090219 0.092001 0.093817 0.095670 32.17 33.45
686053A4 10/31/02 06/30/09 75. 501 0. 000 5.45 0.089963 0.091879 0.093836 0.095834 0.097875 32.74 34.14
686053AH2 10/31/02 06/30/10 70. 827 0. 000 5. 46 0.090183  0.092234 0.094332 0.096478 0.098672 32.84 34.35
686053AJ8 10/31/02 06/30/11 66. 180 0. 000 5.40 0.089308 0.091460 0.093664 0.095921 0.098233 32.54 34.13
686053AK5 10/31/02 06/30/12 62. 040 0. 000 5.26 0.086872 0.089044 0.091269 0.093551 0.095889 31. 67 33.27
686053AL3 10/31/02 06/30/13 57. 955 0. 000 5.09 0.084100 0.086278 0.088512 0.090804 0.093156 30. 67 32.28
686053AML 10/ 31/02 06/30/14 53. 950 0. 000 4.90 0.081034 0.083206 0.085435 0.087725 0.090076 29. 57 31. 17
686053AN9 10/31/02 06/30/15 50. 233 0. 000 4.69 0.077582  0.079719 0.081915 0.084171 0.086490 28. 32 29.90
686053AP4 10/31/02 06/30/16 46.574 0. 000 4.47 0.074040 0.076138 0.078297 0.080516 0.082798 27.04 28.59
686053AQ2 10/31/02 06/30/17 43. 110 0. 000 4.25 0.070363 0.072410 0.074517 0.076685 0.078916 25.70 27.22
686053AR0 10/31/02 06/30/18 40. 030 0. 000 4.02 0.066584 0.068558 0.070591 0.072683 0.074838 24.33 25.79
686053AS8 10/31/02 06/30/19 37.212 0. 000 3.80 0.062845 0.064737 0.066685 0.068692 0.070760 22.97 24. 37
686053AT6 10/31/02 06/30/20 34.591 0. 000 3.58 0.059204 0.061009 0.062870 0.064787 0.066763 21. 64 22.98
686053BT5 04/21/03 06/30/04 98. 234 0. 000 0.040931 0.041055 0.041363 10. 26 7.40
686053BU2 04/21/03 06/30/05 95. 669 0. 000 0.053935 0.054153 0.054703 0.055258 0.055819 13.52 19.79
686053BV0 04/21/03 06/30/06 91. 623 0. 000 0.070218 0.070598 0.071572 0.072559 0.073560 17. 62 25.95
686053BW8 04/ 21/03 06/30/07 87.036 0. 000 0.080729 0.081249 0.082606 0.083985 0.085387 20. 28 29.99
686053BX6 04/21/03 06/30/08 82. 583 0. 000 0.085312 0.085931 0.087529 0.089156 0.090814 21. 44 31.81
686053BY4 04/21/03 06/30/09 77.449 0. 000 0.089695 0.090415 0.092300 0.094224 0.096189 22.56 33.58
686053BZ1 04/21/03 06/30/10 72.765 0. 000 0.090334 0.091109 0.093145 0.095227 0.097355 22.73 33.91
686053CA5 04/21/03 06/30/11 68. 075 0. 000 0.089800 0.090624 0.092776 0.094979 0.097235 22.60 33.80
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Oion Network Sys, Inc.
PF. NET Cormmuni cati ons

PMA Capi tal Corporation
PPL Capital Funding
Park n' View, Inc.
Paterson, Gty of

Pent on Media, |nc.

Pet racom Hol di ngs, Inc

Petro Stopping Centers
Hol di ngs, LP

Phi | adel phia Authority
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686053CB3 04/21/03 06/30/12 63. 740 0. 000 0.087804 0.088643 0.090841 0.093093 0.095402 22.10 33.11
686053CC1 04/21/03 06/30/13 59. 557 0. 000 0.085184  0.086029 0.088244 0.090516 0.092847 21.45 32.18
686053CD9 04/21/03 06/30/14 55. 504 0. 000 0.082162 0.083006 0.085218 0.087488 0.089820 20.70 31.09
686053CE7 04/21/03 06/30/15 51. 363 0. 000 0.079032 0.079873 0.082085 0.084359 0.086695 19.91 29.96
686053CF4 04/21/03 06/30/16 47.583 0. 000 0.075457 0.076288 0.078466 0.080706 0.083010 19. 02 28. 66
686053C& 04/21/03 06/30/17 44. 239 0. 000 0.071635 0.072436 0.074547 0.076720 0.078956 18. 06 27.23
686053CHO 04/21/03 06/30/18 40. 975 0. 000 0.067828 0.068604 0.070649 0.072754 0.074921 17.10 25.82
686053CJ6 04/21/03 06/30/19 37.976 0. 000 0.064020 0.064770 0.066735 0.068760 0.070847 16. 14 24.39
686053CK3 04/21/03 06/30/20 35. 297 0. 000 0.060291 0.061004 0.062880 0.064813 0.066806 15. 20 22.99
686053CL1 04/21/03 06/30/21 32.815 0. 000 0.056689 0.057367 0.059151 0.060990 0.062887 14. 30 21.63
686053CVP 04/ 21/03 06/30/22 30. 636 0. 000 0.053267 0.053907 0.055594 0.057334 0.059129 13.43 20. 33
686053CN7 04/21/03 06/30/23 28.748 0. 000 0. 050063 0.050667 0.052256 0.053894 0.055583 12. 63 19.11
68628KAD6 01/31/97 01/15/07 53.923 VARl ES 0.350354 0.350552 0.350764 0.350989 0.351228 126. 23 126. 39
69333SAA9 05/10/00 05/15/10 76. 400 13.750 28.05 0.037954  0.041584  0.045560 0.049918 0.054692 14. 67 17.61
69333SAB7 05/10/00 05/15/10 76. 400 13.750 28.05 0.037954  0.041584  0.045560 0.049918 0.054692 14. 67 17.61
69333SAC5 05/10/00 05/15/10 76. 400 13.750 28.05 0.037954  0.041584  0.045560 0.049918 0.054692 14. 67 17.61
693419AA1 10/21/02 09/30/22 100. 000 VARl ES 0.207463 0.209343 0.212863 0.216516 0.221517 76. 57 79.38
69352FAA3 05/09/01 05/18/06 100. 543 VARl ES 0.207726  0.204573 0.207065 0.205065 0.207955 75.21 75. 46
700592AB4 05/27/98 05/15/08 93. 800 13. 000 18. 65 0.015435 0.016529 0.017701 0.018956 0.020300 5. 86 6.72
7031302A1 04/11/03 04/01/15 51. 501 0. 000 0.080396 0.082531 0.084850 0.087235 21.10 30. 55
7031302B9 04/11/03 04/01/16 47. 811 0. 000 0.076627 0.078717 0.080988 0.083325 20.11 29.16
7031302C7 04/11/03 04/01/17 44. 317 0. 000 0.072750 0.074783 0.076993 0.079268 19. 10 27.72
703130Y81 04/11/03 04/01/05 95. 571 0. 000 0.061323 0.061994 0.062710 0.063434 16. 00 22.58
703130Y99 04/11/03 04/01/06 91. 771 0. 000 0.074178 0.075201 0.076295 0.077405 19. 38 27. 47
703130223 04/11/03 04/01/07 87. 261 0. 000 0.083863 0.085235 0.086709 0.088209 21.93 31. 22
703130231 04/11/03 04/01/08 82.728 0. 000 0.088465 0.090077 0.091811 0.093578 23.15 33.05
703130249 04/11/03 04/01/09 77.835 0. 000 0.091667 0.093505 0.095487 0.097511 24.00 34.38
703130256 04/11/03 04/01/10 72.826 0. 000 0.093050 0.095075 0.097262 0.099499 24.38 35.02
703130264 04/11/03 04/01/11 68. 193 0. 000 0.092057 0.094172 0.096461 0.098805 24.13 34.73
703130272 04/11/03 04/01/12 63. 812 0. 000 0.089866 0.092018 0.094351 0.096743 23.56 33.97
703130280 04/11/03 04/01/13 59. 701 0. 000 0.086893 0.089046 0.091379 0.093773 22.79 32.90
703130298 04/11/03 04/01/14 55. 492 0. 000 0.083852 0.086008 0.088348 0.090751 22.00 31.81
709668AA5 06/28/01 06/15/11 97. 749 10. 375 2.10 0.004261 0.004491 0.004732 0.004986 0.005254 1.58 1.76
709668AB3 06/28/01 06/15/11 97.749 10. 375 2.10 0.004261 0.004491 0.004732 0.004986 0.005254 1.58 1.76

716428AB3 08/01/95 02/01/03 58. 730 VARl ES 0.498876 14. 97

71646DAE2 07/23/99 08/01/08 36. 636 VARl ES 0.326566 0.357091 0.390470 0.426968 0.466878 132. 64 158. 60
71781LAP4 02/ 03/99 04/15/24 19. 046 0. 000 55. 97 0.045153 0. 046663 0.048224 0.049837 0.051504 16.76 17.90
71781LAQR2 02/03/99 04/15/12 43.760 0. 000 121.53 0.097457 0.100556 0.103753 0.107052 0.110456 36. 12 38.45
71781LAR0O 02/03/99 04/15/13 40. 766 0. 000 114. 40 0.091845 0.094793 0.097835 0.100976 0.104216 34.05 36. 27
71781LAS8 02/03/99 04/15/14 37.933 0. 000 107.56 0.086448 0.089248 0.092140 0.095125 0.098206 32.06 34. 17
71781LAT6 02/03/99 04/15/15 35. 256 0. 000 101. 00 0.081266 0.083923 0.086667 0.089501 0.092427 30. 14 32.15
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Phi | adel phia Authority 71781LAU3 02/03/99 04/15/16 32.784 0. 000 94.72 0.076284 0.078798 0.081394 0.084076 0.086846 28. 30 30. 20
71781LAV1 02/03/99 04/15/17 30. 618 0. 000 88. 77 0.071512 0.073875 0.076316 0.078838 0.081444 26. 53 28. 32
71781LAW 02/03/99 04/15/18 28. 637 0. 000 83.16 0.067010 0.069228 0.071519 0.073886 0.076332 24.87 26. 54
71781LAX7 02/03/99 04/15/19 26. 727 0. 000 77.88 0.062774  0.064858 0.067011 0.069236 0.071534 23.30 24.87
71781LAY5 02/03/99 04/15/20 24.985 0. 000 72.93 0.058794 0.060749 0.062769 0.064855 0.067012 21. 82 23.29
71781LAZ2 02/03/99 04/15/21 23. 403 0. 000 68. 31 0.055071 0.056902 0.058794 0.060749 0.062769 20. 44 21.82
71781LBA6 02/03/99 04/15/22 21.872 0. 000 63. 95 0.051564  0.053281 0.055055 0.056889 0.058783 19.14 20.43
71781LBB4 02/03/99 04/15/23 20. 437 0. 000 59. 85 0.048271  0.049881 0.051544 0.053263 0.055039 17.92 19.13
71781LBC2 02/03/99 04/15/25 17.878 0. 000 52.45 0.042306 0.043719 0.045179 0.046688 0.048248 15.70 16. 77
71781LBDO 02/ 03/99 04/15/26 16. 697 0. 000 49. 06 0.039585  0.040909 0.042277 0.043692 0.045153 14. 69 15. 69
The Phoeni x
Conpani es, |nc. 71902E406 12/20/02 02/16/08 100. 000 VARl ES 0.205845 0.206104 0.206948 0.207823 0.208731 74. 30 74.90
71902E505 12/20/02 02/16/08 100. 000 VARl ES 0.205840 0.206099 0.206943 0.207817 0.208725 74.30 74.90
Pi ndo Deli Finance
Mauritius Limted 722299AD6 10/01/97 10/01/27 92. 750 10. 875 0.005604 0.005936 0.006287 0.006660 0.007054 2.14 2.40
722299AH7 10/01/97 10/01/27 92. 750 10. 875 0.005604  0.005936 0.006287 0.006660 0.007054 2.14 2.40
Pi ttsburgh, PA 7252085R9 03/14/97 03/01/03 71. 474 0. 000 0.194538 11. 67
7252085S7 03/14/97 09/01/03 69. 124 0. 000 0.188141  0.194537 46. 31
7252085T5 03/14/97 03/01/04 66. 403 0. 000 0.184361 0.190721 0.197300 69. 07 11.84
7252085U2 03/14/97 09/01/04 64. 188 0. 000 0.178217  0.184365 0.190725 0.197304 66. 77 46. 96
7252085V0 03/14/97 03/01/05 61. 808 0. 000 0.173317 0.179340 0.185572 0.192020 0.198693 64. 95 69. 54
7252085W8 03/14/97 09/01/05 59. 733 0. 000 0.167495 0.173315 0.179337 0.185569 0.192017 62. 77 67. 20
7252085X6 03/14/97 03/01/06 57. 478 0. 000 0.162757 0.168454  0.174349 0.180451 0.186766 61. 01 65. 35
7252085Y4 03/14/97 09/01/06 55. 533 0. 000 0.157258 0.162762 0.168459 0.174355 0.180457 58. 95 63. 15
7252085Z1 03/14/97 03/01/07 53. 656 0. 000 0.151938 0.157256 0.162759 0.168456 0.174351 56. 95 61.01
7252086B3 03/14/97 03/01/24 47. 086 VARl ES 0.143963  0.149289 0.154813 0.160541 0.166481 54. 09 58. 16
Pope & Tal bot, Inc. 732827AC4 07/30/02 06/01/13 86. 415 8. 375 2.96 0.020184  0.021244 0.022359 0.023534 0.024770 7.52 8.33
732827AD2 07/30/02 06/01/13 86. 415 8. 375 2.96 0.020184  0.021244 0.022359 0.023534 0.024770 7.52 8.33
Portland General
El ectric Conpany 736508854 10/10/95 12/31/35 100. 000 8. 250 0.229167  0.229167 0.229167 0.229167 0.229167 82. 50 82.50
Prem er Parks, Inc. 740540AE9 04/01/98 04/01/08* 61. 391 VARl ES 0.264551  0.277779 36. 31*
Presi di o | ndependent
School District 741020DW8 05/ 14/98 02/15/12 38. 054 0. 000 146. 41 0.101891 0.105533 0.109305 0.113213 0.117259 38.34 41.13
741020DX6 05/14/98 02/15/13 35.472 0. 000 136. 48 0.094980 0.098376 0.101892 0.105534 0.109306 35.74 38.35
741020DY4 05/14/98 02/15/14 33. 066 0. 000 127.23 0.088538 0.091702 0.094980 0.098375 0.101892 33.32 35.74
741020DzZ1 05/14/98 02/15/15 30. 822 0. 000 118.59 0.082532 0.085482 0.088538 0.091703 0.094981 31. 06 33.32
741020EA5 05/14/98 02/15/16 28. 486 0. 000 110. 49 0.076969 0.079739 0.082610 0.085583 0.088664 28. 97 31.10
741020EB3 05/14/98 02/15/17 26. 541 0. 000 102. 95 0.071713 0.074294 0.076969 0.079739 0.082610 27.00 28.97
741020EC1 05/14/98 02/15/18 24.728 0. 000 95. 92 0.066816  0.069221 0.071713 0.074294 0.076969 25.15 27.00
741020ED9 05/14/98 02/15/19 22.810 0. 000 89. 19 0.062189 0.064443 0.066779 0.069199 0.071707 23.42 25.15
741020EE7 05/14/98 02/15/20 21. 242 0. 000 83. 06 0.057914 0.060013 0.062189 0.064443 0.066779 21.81 23.42
* Called in 2003; reportable ODis conputed to call date
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Pride International Inc.

Proassurance Corporation
Provi di an Fi nanci al
Cor poration

Provi di an Corporation
Prudential Fi nanci al
Puebl o Xtra
International, Inc
BE Funding Trust |1
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741020EF4 05/14/98 02/15/21 19. 782 0. 000 77.35 0.053933 0.055888 0.057914 0.060013 0.062189 20. 31 21.81
741020E&R 05/14/98 02/15/22 18. 422 0. 000 72.03 0.050226  0.052047 0.053933 0.055888 0.057914 18.91 20.31
741932AB3 04/ 24/ 98 04/ 24/18 39. 106 0. 000 96. 26 0.063735 0.065249 0.066799 0.068385 0.070009 23.42 24.55
741932AE7 01/16/01 01/16/21 60. 841 0. 000 30. 34 0.043856  0.044404  0.044959 0.045521 0.046090 16. 07 16. 47
74267CAA4 07/07/03 06/30/23 97. 250 VARl ES 0.236371 0.241786  0.247625 0.253719 41. 37 88. 11
74406AAB8 02/15/01 02/15/21 45. 289 0. 000 34.98 0.053401 0.054469 0.055559 0.056670 0.057803 19.71 20.51
74406AAC6 05/27/03 05/15/08 100. 000 4.000 0.305500 0.315476 0.326714 0.338570 65. 84 116. 66
74406QAMD 05/ 08/ 95 06/ 02/ 25 62. 648 5. 000 29.94 0.014873 0.015501 0.016155 0.016836 0.017547 5. 50 5.98
744320201 12/18/01 11/15/06 100. 000 VARl ES 0.171635 0.172332 0.173051 0.173792 61. 98 54. 47
745053AC2 07/25/97 08/01/03 90. 479 9. 500 82.90 0.055789 0. 059067 12.31
747271AA2 09/10/02 04/15/22 55. 100 0. 000 5.22 0.047044  0.047764  0.048496 0.049239 0.049994 17.18 17.71
74729CAA6 04/15/02 04/15/22 59. 358 0. 000 11.12 0.043850 0.044425 0.045008 0.045599 0.046198 15.98 16. 40
74834LAF7 11/26/01 11/30/21 99. 000 VARl ES 0.200583  0.204794 0.210287 0.215972 0.223075 74.29 78.41
749361AD3 10/17/97 10/15/07 58. 232 VARl ES 0.305629 0.303959 0.303958 0.303958 0.305628 111. 12 111.38
749361AC6 02/06/98 02/15/08 61. 832 VARl ES 0.253862 0.270715 0.266301 0.269227 0.266300 97. 44 98. 00
749361AH4 06/ 24/98 07/01/08 58. 421 VARl ES 0.288020 0.298906 0.302190 0.298905 107. 13 110. 00
74972EAH1 11/09/98 11/01/08 94. 489 12. 000 15.04 0.013065 0.013914 0.014818 0.015782 0.016808 4.96 5.63
750408AC0 07/27/98 08/01/06 63. 256 VARl ES 0.326380 0.326379 0.326379 0.326378 0.326377 117.50 117.50
755111606 05/09/01 05/15/06 100. 000 VARl ES 0.208634 0.209163 0.209713 0.210283 0.209596 75. 25 75.59
758603AA2 01/15/98 11/15/04 100. 000 VARl ES 0.361112 0.361112 0.361112 0.361112 120. 30 110. 44
759523207 09/21/99 09/15/29 100. 000 2.000 0.344634 0.358826 0.373714 0.389333 0.405718 129.71 140.74
761253AB9 05/18/98 05/15/08 57. 907 6. 500 0.180556 0.180556 0.180556 0.180556 0.180556 65. 00 65. 00
763165AC1 02/14/97 06/15/06 95. 000 8. 250 26.58 0.016395 0.017137 0.017913 0.018724 0.019571 6. 06 6.62
771196AC6 04/20/95 04/20/10* 35. 628 0. 000 248. 85 0.116062 12. 65*
771196AE2 05/06/97 05/06/12 39.011 0. 000 166. 17 0.097558 0.100668 0.103877 0.107188 0.110604 36. 03 38. 36
771196AG7 01/19/00 01/19/15 66. 386 0. 000 55.71 0.054294  0.055041 0.055798 0.056565 0.057343 19. 92 20. 48
771196AH5 01/19/00 01/19/15 66. 386 0. 000 55.71 0.054294  0.055041 0.055798 0.056565 0.057343 19. 92 20. 48
771196AJ1 01/19/00 01/19/15 66. 386 0. 000 55.71 0.054294  0.055041 0.055798 0.056565 0.057343 19. 92 20. 48
774285UQL 07/02/98 08/15/03 73. 483 0. 000 228.50 0.159768 0.164648 36. 67
774285Uv0 07/02/98 08/15/08 52. 654 0. 000 173.77 0.122287  0.126224 0.130288  0.134483 0.138813 45. 82 48. 82
775109AE1 11/26/93 11/26/05 67.814 2.000 222.94 0.087876  0.090402 0.093001 0.095675 0.098426 32.27 34.15
784141AA1 03/12/98 03/15/08 52. 163 VARl ES 0.337613 0.359781 0.360149 0.360542 0.360961 127. 92 129.81
784141AB9 03/12/98 03/15/08 52. 163 VARl ES 0.337613 0.359781 0.360149 0.360542 0.360961 127.92 129.81
784141AC7 03/12/98 03/15/08 52. 163 VARl ES 0.337613 0.359781 0.360149 0.360542 0.360961 127. 92 129.81
784141AD5 03/12/98 03/15/08 52. 163 VARl ES 0.337613 0.359781 0.360149 0.360542 0.360961 127.92 129.81
784141AE3 03/12/98 03/15/08 52. 163 VARl ES 0.337613 0.359781 0.360149 0.360542 0.360961 127.92 129.81
784141AF0 03/12/98 03/15/08 52. 163 VARl ES 0.337613 0.359781 0.360149 0.360542 0.360961 127. 92 129.81
date.
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SG Hol di ngs, Inc

SG Structured Products

SJG Capital Trust
St. Mary Land &
Expl orati on Conpany

Sal onon Snith Barney
Hol di ngs, Inc

Sal onon Smith Barney
Hol di ngs, Inc

Sal onon, | nc

San Luis Obi spo County

* Called in 2003

a D per

Daily O D Per $1,000 $1, 000 of

of Maturity Val ue Maturity

I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
784186AA6 10/15/99 03/30/05 100. 000 0. 000 0.223057 0.226719 0.236835 0.242053 0.254250 83. 37 89. 26
784186AB4 12/ 20/99 06/20/05 100. 000 0. 000 0.222482  0.228629 0.236236 0.244096 0.253603 82. 50 88. 11
784186AP3 01/31/01 01/31/06 100. 000 0. 000 0.173751  0.181809 0.184088 0.191567 0.195039 66. 47 70. 42
784186AQL 02/28/01 02/28/06 100. 000 0. 000 0.167250 0.169109 0.175733 0.178668 0.186693 62. 43 66. 21
784186AR9 02/28/01 02/28/06 100. 000 0. 000 0.167250 0.169109 0.175733 0.178668 0.186693 62. 43 66. 21
784186AS7 03/30/01 03/31/06 100. 000 0. 000 0.163315 0.166874 0.171447 0.176145 0.181967 61. 02 64. 59
784186AT5 03/30/01 03/31/06 100. 000 0. 000 0.163315 0.166874  0.171447 0.176145 0.181967 61. 02 64. 59
784186AU2 04/30/01 04/28/06 100. 000 0. 000 0.158299 0.161627 0.165931 0.170351 0.175849 58. 88 62. 18
784186AV0 04/30/01 04/28/06 100. 000 0. 000 0.158299 0.161627 0.165931 0.170351 0.175849 58. 88 62.18
784186AW8 05/31/01 05/31/06 100. 000 0. 000 0.164364 0.167973 0.172604 0.177363 0.183254 60. 92 64. 38
784186AX6 05/31/01 05/31/06 100. 000 0. 000 0.164364 0.167973 0.172604 0.177363 0.183254 60. 92 64. 38
784186AY4 06/ 29/01 06/30/06 100. 000 0. 000 0.165635 0.167435 0.173951 0.176813 0.184708 60. 80 64. 20
784186AZ1 06/29/01 06/30/06 100. 000 0. 000 0.165635 0.167435 0.173951 0.176813 0.184708 60. 80 64. 20
784186BA5 07/31/01 07/31/06 100. 000 0. 000 0.163957 0.171428 0.173442 0.180348 0.183475 62. 66 66. 28
784186BB3 08/31/01 08/31/06 100. 000 0. 000 0.156325 0.157903 0.163922 0.166491 0.173792 58. 28 61. 68
784186BC1 08/31/01 08/31/07 100. 000 0. 000 0.156380 0.157960 0.163983 0.166555 0.173860 58. 30 61.71
784186BD9 11/02/01 11/02/06 100. 000 0. 000 0.128267  0.128979 0.133293 0.134774 0.140052 47.25 49. 46
784186BE7 11/02/01 11/02/06 100. 000 0. 000 0.128267  0.128979 0.133293 0.134774 0.140052 47.25 49. 46
784186BF4 01/31/02 01/31/07 100. 000 0. 000 0.138948  0.144774  0.145966 0.151251 0.153339 52. 85 55. 52
784186B& 03/15/02 03/15/07 100. 000 0. 000 0.134567  0.135523  0.140272 0.142048 0.147838 49.91 52.48
78422XBL6 10/31/02 10/31/08 100. 000 0. 000 0.099145 0.100914 0.102715 0.104548 0.106414 36. 23 37.53
78422XBU6 02/ 28/ 03 02/29/08 100. 000 1. 250 0.126808 0.129630 0.131059 0.134756 38.51 47.54

78427Q202 05/02/97 04/30/37* 100. 000 8. 350 0.231944  0.231944  0.231944 70. 51*
792228AA6 03/12/02 03/15/22 100. 000 VARl ES 0.283730 0.289929 0.296438 0.303273 0.310449 104. 61 109. 43
792228AB4 03/12/02 03/15/22 100. 000 VARl ES 0.283730 0.289929 0.296438 0.303273 0.310449 104. 61 109. 43
792228AC2 03/12/02 03/15/22 100. 000 VARl ES 0.283730 0.289929 0.296438 0.303273 0.310449 104. 61 109. 43
79548GBA4 02/ 28/ 03 02/28/18 41.198 0. 000 0.068661 0.071115 0.072841 0.075869 20. 96 26.49
79549B818 07/31/98 08/01/05 100. 000 0. 000 0.212444  0.222593 0.225684 0.235166 0.239748 81. 40 86. 48
79549B826 03/04/98 09/ 06/ 05 100. 000 0. 000 0.226603 0.233624 0.240862 0.248325 0.256019 84. 48 89. 80
79549B834 10/03/97 10/03/03 100. 000 0. 000 0.243011 0.250773 67.50
79549GZN9 03/01/96 03/01/16 47.900 VARl ES 0.160969 0.167003 0.173264 0.179759 0.186498 60. 51 65. 13
79549GZS8 04/ 04/96 04/ 04/ 16 44.500 VARl ES 0.172885 0.180028 0.187466 0.195211 0.203276 64.79 70. 26
798703AQ7 07/02/03 09/01/18 45. 439 0. 000 0.066510 0.067087 0.068854 0.070668 11.97 24.90
798703AR5 07/02/03 09/01/19 42. 462 0. 000 0.063333 0.063891 0.065607 0.067368 11. 40 23.73
798703AS3 07/02/03 09/01/20 39. 603 0. 000 0.060170 0.060709 0.062370 0.064075 10. 84 22.56
798703AT1 07/02/03 09/01/21 37.061 0. 000 0.057024 0.057546  0.059140 0.060778 10. 27 21. 39
798703AU8 07/02/03 09/01/22 34.700 0. 000 0.053973  0.054469 0.055994 0.057562 9.72 20. 25
798703AV6 07/02/03 09/01/23 32.578 0. 000 0.051031 0.051508 0.052960 0.054454 9.19 19.16
reportable ODis conputed to call date
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San Luis Obi spo County

Seagram Conpany Ltd.
Security Pacific
Cor por ati on
Sel ective Insurance
G oup, Inc.

Shel by, Chri stian & Maco
Counties, IL

Shoney's, Inc.
Silicon Gaphics, Inc.
Si nclair Broadcast

G oup, Inc.

Sol ectron Corporation
Sout hern California

Edi son Company
Sout hl and Cor por ati on
Soverei gn Bancorp, Inc.
Soverei gn Bancorp, Inc.
Sprint Capital Corp.

St eel Heddl e Group, Inc.

Hi ghl and Communi ty
Col l ege Dist. No.519
STM croel ectronics N. V.

Sunsource, |nc.
Superior Trust |
TVN Entertai nment Corp.

* Called in 2003;

a D per

Daily O D Per $1,000 $1, 000 of

of Maturity Val ue Maturity

I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
798703AWF 07/02/03 09/01/24 30. 563 0. 000 0. 048217 0.048668 0.050050 0.051471 8. 68 18.11
798703AX2 07/02/03 09/01/25 28.774 0. 000 0. 045555  0.045982 0.047292 0.048640 8.21 17.11
798703AY0 07/02/03 09/01/26 27.018 0. 000 0. 043000 0.043406 0.044649 0.045928 7.75 16. 15
798703Az7 07/02/03 09/01/27 25.534 0. 000 0. 040638 0.041022 0.042197 0.043406 7.32 15. 27
798703BA1 07/02/03 09/01/28 24.132 0. 000 0. 038407 0.038769 0.039879 0.041022 6. 92 14.43
798703BB9 07/02/03 09/01/29 22. 806 0. 000 0.036296 0.036639 0.037689 0.038768 6. 54 13.63
798703BC7 07/02/03 09/01/30 21. 553 0. 000 0. 034302 0.034626 0.035618 0.036639 6. 18 12.89
811850205 06/21/99 06/21/04 100. 000 VARl ES 0.218689 0.218317 0.217930 78. 65 37.05

81482EAB2 04/23/91 05/01/03 85. 000 8. 375 142.92 0. 059012 7.08
816300AA5 09/24/02 09/24/32 38.012 1.615 0.069705 0.070525 0.071372 0.072247 0.073151 25.40 26.02
816300AB3 09/24/02 09/24/32 38.012 1.615 0.069705 0.070525 0.071372 0.072247 0.073151 25.40 26.02
n
821510AH7 04/01/03 12/01/04 102. 505 0. 000 0.068371 0.068644 0.069468 0.070302 18.54 23.07
821510AJ3 04/01/03 12/01/05 103. 693 VARl ES 0.078132 0.078485 0.079549 0.080628 0.076447 21.20 28.74
821510AK0O 04/01/03 12/01/06 103. 939 VARl ES 0.091398 0.091880 0.093335 0.094812 0.089937 24. 82 33.76
821510AL8 04/01/03 12/01/07 104. 240 VARl ES 0.106122 0.106770 0.108726 0.110719 0.104773 28. 85 39.38
821510AM6 04/01/03 12/01/08 104. 513 VARl ES 0.115153  0.115914 0.118213 0.120558 0.113951 31. 32 42.85
821510AN4 04/01/03 12/01/09 104. 283 VARl ES 0.126466  0.127387 0.130167 0.133009 0.125503 34.42 47.23
825039AC4 04/11/89 04/11/04 28. 689 0. 000 612. 63 0.206106  0.213692 0.222774 77.98 22.50
827056AB8 11/02/93 11/02/13 43.977 0. 000 201.02 0.073370 0.074892 0.076446 0.078033 0.079652 26. 87 28.00
829226AS8 05/20/03 07/15/18 100. 000 VARl ES 0.256891 0.258608 0.264304 0.270264 57. 06 96. 06
829226AU3 05/20/03 07/15/18 100. 000 VARl ES 0.256891 0.258608 0.264304 0.270264 57. 06 96. 06
834182AK3 05/08/00 05/08/20 57.912 0. 000 43. 43 0.047364  0.048015 0.048675 0.049345 0.050023 17. 24 17.71
842400764 05/25/95 06/30/44 100. 000 8. 375 0.232639 0.232639 0.232639 0.232639 0.232639 83. 75 83.75
844436AR6 06/15/91 12/15/03* 96. 508 5. 000 31. 36 0.010207 0.010482 1.95*
845905306 11/15/99 01/15/30 65. 000 7.500 0.005110 0.005410 0.005728 0.006065 0.006421 2.00 2.24
84603L207 11/15/99 01/15/30 65. 000 7.500 0.004999 0.005381 0.005604 0.005998 0.006281 2.00 2.24
852060AK8 08/10/01 08/17/06 100. 000 VARl ES 0.178934  0.182428 0.179991 0.182530 0.180523 66. 09 66.41
858123AB8 05/26/98 06/01/09 51. 337 VARl ES 0.357370 0.381938 0.381937 0.381937 0.381936 133.81 137.50
859103BD4 04/15/03 01/01/05 101. 643 0. 000 0.068996 0.069352 0.070199 0.071057 17.73 25.43
861012AB8 09/22/99 09/22/09 78. 484 0. 000 64. 83 0.057146  0.057843 0.058548 0.059261 0.059983 20. 84 21.35
861012AC6 11/16/00 11/16/10 68. 968 0. 000 56. 68 0.077383 0.078834 0.080312 0.081818 0.083352 28. 25 29. 32
867948AA9 09/30/97 09/30/27 110. 000 11. 600 0.319854  0.319729 0.319598 0.319461 0.319316 115. 10 115. 00
86836P202 04/01/99 03/30/14 75. 000 8. 500 28.59 0.026179 0.027771 0.029460 0.031252 0.033153 10.01 11.26
87307RAB3 07/29/98 08/01/08 92. 930 14. 000 0.023728 0.023376 0.022836 0.022088 0.021103 8.34 7.83
87307RAD9 07/29/98 08/01/08 92. 930 14. 000 0.023728 0.023376 0.022836 0.022088 0.021103 8. 34 7.83
reportable ODis conputed to call date
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Teck Corporation
Tel emundo G oup, |nc.
Tel emundo Hol di ngs, Inc.

Tel esystem I nt er nati onal
Wrel ess, Inc.

Terex Corporation

Textron, Inc.

Ther madyne Hol di ngs
Ther nmood Cor por ati on
3M Conpany

Thrifty Payless, Inc.
Ti ne Warner Inc.
Toys R Us, Inc.

TransAneri can Waste
I ndustries, Inc.

TransCanada Capital
TransCcean SedcoForex
Travel ers P&C Capital |
TransWest ern Hol di ngs
Travel Centers of Anerica

Travel ers P&C Capital 11
Trenton, City of
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878742AB1 07/13/94 07/15/06 80. 941 3.750 119.81 0.049339 0.050819 0.052344 0.053914 0.055532 18.53 19. 66
87943VAF5 02/ 26/96 02/15/06 91. 270 VARl ES 0.097200 0.097199 0.097197 0.097196 0.097195 34.99 34.99
87944FAA0 08/12/98 08/15/08 57.120 VARl ES 0.285648 0.302072 0.319441  0.319441 0.319441 110. 39 115. 00
87944FAB8 08/12/98 08/15/08 57.120 VARl ES 0.285648 0.302072 0.319441  0.319441 0.319441 110. 39 115. 00
87944FAC6 08/10/01 08/15/08 79. 837 VARl ES 0.285641 0.302065 0.319432 0.319432 0.319431 110. 38 115. 00
87944FAD4 08/10/01 08/15/08 79. 837 VARl ES 0.285641  0.302065 0.319432 0.319432 0.319431 110. 38 115. 00
879946AC5 06/27/97 06/30/07 52. 595 VARl ES 0.368049 0.368049 0.368049 0.368048 0.368048 132. 50 132.50
879946AE1 10/29/97 11/01/07 59. 915 VARl ES 0.291662 0.291662 0.291662 0.291662 0.291661 105. 00 105. 00
879946AG6 09/19/01 12/30/03* 100. 000 VARl ES 0.383196 0.382804 83. 14*
879946AH4 09/19/01 12/30/03* 100. 000 VARl ES 0.383196  0.382804 83. 14*
880779AJ2 03/09/99 04/01/08 94. 802 8. 875 16. 62 0.014428 0.015132 0.015870 0.016644 0.017455 5.45 6. 00
880779AK9 03/09/99 04/01/08 94. 802 8. 875 16. 62 0.014428 0.015132 0.015870 0.016644 0.017455 5. 45 6. 00
883198202 02/09/96 03/31/45* 100. 000 7.920 0.217582  0.216393 42. 74*
883435AD1 05/22/98 06/01/08* 54. 374 VARl ES 0. 326785 48. 36*
883672ACL 04/27/99 04/27/14 45. 454 12. 000 19. 07 0.022536  0.025593 0.029065 0.033008 0.037486 9.08 11.71
88579YAA9 11/21/02 11/21/32 86. 087 VARl ES 0.108650 0.111118 0.113643 0.116224 0.118865 39.76 41.58
88579YAB7 11/21/02 11/21/32 86. 087 VARl ES 0.108650 0.111118 0.113643 0.116224 0.118865 39.76 41.58
88579YAC5 11/21/02 11/21/32 86. 087 VARl ES 0.108650 0.111118 0.113643 0.116224 0.118865 39.76 41.58
885873AB5 04/20/94 04/ 15/ 04 89. 333 12. 250 83.50 0.046017  0.049304 0.052827 17. 68 5.49
887315Az2 01/17/96 01/15/36 17.038 VARl ES 0.072863 0.076069 0.079416 0.082911 0.086559 27.90 30.40
892335209 05/28/02 08/16/07 96. 460 VARl ES 0.215094 0.216765 0.218502 0.220310 0.222189 78.19 79. 48
892335AJ9 05/28/02 08/16/07 96. 460 VARl ES 0.215094 0.216765 0.218502 0.220310 0.222189 78.19 79. 48
89351VAA7 07/29/94 07/29/03 81. 790 10. 000 162.98 0.086820 0.092708 19. 12
89351VAB5 07/29/94 07/29/03 81. 790 10. 000 162.98 0.086820 0.092708 19.12
893525204 07/23/96 07/ 24/ 45* 100. 000 8. 750 0.243056  0.243056 44. 24*
893830AA7 05/24/00 05/24/20 57.912 0. 000 42.68 0.047364  0.048015 0.048675 0.049345 0.050023 17.22 17.69
893931204 04/30/96 04/ 30/ 36* 100. 000 8. 080 0. 224444 22. 00*
894024AC2 11/12/97 11/15/08* 56. 116 VARl ES 0. 328037 4.59*
894172AD7 11/14/00 05/01/09 92. 822 12. 750 11.12 0.016882 0.018083 0.019370 0.020749 0.022226 6. 44 7.39
894172AE5 11/14/00 05/01/09 92. 822 12.750 11.12 0.016882 0.018083 0.019370 0.020749 0.022226 6. 44 7.39
894172AF2 11/14/00 05/01/09 92. 822 12. 750 11.12 0.016882 0.018083 0.019370 0.020749 0.022226 6. 44 7.39
894172A0 11/14/00 05/01/09 92. 822 12.750 11.12 0.016882 0.018083 0.019370 0.020749 0.022226 6. 44 7.39
89420B209 05/15/96 05/15/36* 100. 000 8. 000 0. 222222 21. 78*
895130H96 03/13/03 04/01/06 91. 538 0. 000 0.074196  0.074348 0.075433 0.076534 0.077652 21.51 27.55
895130J29 03/13/03 04/01/07 87. 375 0. 000 0.081501 0.081686 0.083059 0.084454 0.085873 23. 65 30.41
895130337 03/13/03 04/01/08 82. 851 0. 000 0.086487 0.086693 0.088323 0.089983 0.091675 25.11 32.40
895130J45 03/13/03 04/01/09 78. 228 0. 000 0.089049 0.089269 0.091099 0.092966 0.094872 25. 87 33.47
895130352 03/13/03 04/01/10 73. 222 0. 000 0.090876  0.091117 0.093153 0.095235 0.097363 26. 42 34.29
895130J60 03/13/03 04/01/11 69. 016 0. 000 0.089299 0.089541 0.091627 0.093762 0.095946 25.97 33.76
date.
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Trenton, City of

Tri-Uni on Devel opnent

Tritel PCS, Inc

Trump Atlantic City
Fundi ng |

Trump Atlantic City
Funding |11

Trunp Casi no Hol di ngs

Trunmp's Castle Funding

TV Azteca, S.A de C V.

U H AustralialPacific,
I nc.

USF&G Cor por ati on

United International
Hol di ngs, Inc

United Rentals, Inc

U S Cel lul ar Corporation

Uni ted Technol ogi es Corp

University of North
Carolina Chapel H Il

* Called in 2003; reportable ODis conputed to cal
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of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
895130378 03/13/03 04/01/12 64. 697 0. 000 0.087484 0.087729 0.089865 0.092053 0.094294 25.45 33.14
895130386 03/13/03 04/01/13 60. 578 0. 000 0.084943 0.085190 0.087341 0.089546 0.091807 24.72 32.24
895130J94 03/13/03 04/01/14 56. 464 0. 000 0.082155 0.082398 0.084556 0.086772 0.089045 23.92 31.24
895130K27 03/13/03 04/01/15 52. 558 0. 000 0.078953 0.079194 0.081336 0.083536 0.085795 23.00 30.08
895130K35 03/13/03 04/01/22 31. 423 0. 000 0.053838 0.054020 0.055687 0.057405 0.059175 15.70 20. 67
895728AA1 06/18/01 06/01/06 88. 800 12. 500 0.068941  0.055799 0.060525 0.051417 0.055772 22.20 20.01
895728AB9 06/18/01 06/01/06 88. 800 12. 500 0.068941 0.055799 0.060525 0.051417 0.055772 22.20 20.01
895728AC7 06/18/01 06/01/06 88. 800 12. 500 0.068941 0.055799 0.060525 0.051417 0.055772 22.20 20.01
89675QAB5 05/11/99 05/15/09 53. 828 VARl ES 0.294227  0.312983 0.332935 0.354159 0.354158 111.08 124. 65
89816NACO 12/10/97 05/01/06 96. 073 11. 250 19.03 0.013951 0.014788 0.015676 0.016617 0.017614 5.28 5.93
89816PAB7 12/10/97 05/01/06 94. 200 11. 250 27.90 0.020624  0.021901 0.023257 0.024696 0.026225 7.81 8.81
89816RAA5 03/25/03 03/15/10 94. 832 11. 625 0.013376 0.014182 0.015088 0.016051 3.78 5. 47
89816RAB3 03/25/03 03/15/10 94. 832 11. 625 0.013376 0.014182 0.015088 0.016051 3.78 5. 47
89816RAC1 03/25/03 09/15/10 100. 000 11. 625 0.166667 0.171389 0.176531 0.181827 46. 50 63.73
89816RAD9 03/25/03 09/15/10 100. 000 11. 625 0.166667 0.171389 0.176531 0.181827 46. 50 63.73
89816RAE7 03/25/03 03/15/10 94. 832 11.625 0.013376 0.014182 0.015088 0.016051 3.78 5. 47
89816RAF4 03/25/03 09/15/10 100. 000 11. 625 0.166667 0.171389 0.176531 0.181827 46. 50 63.73
898178AE8 12/28/93 11/15/03* 96. 000 11.750 34.28 0. 017600 1.97*
898178AF5 12/28/93 11/15/05* 84. 000 VARl ES 0. 404882 45. 35*
901145AA0 03/27/01 02/15/04 98. 518 10. 125 8.53 0.014503 0.015282 0.016102 5. 58 .71
901145AB8 03/27/01 02/15/07 96. 915 10. 500 7.28 0.012409 0.013105 0.013841 0.014618 0.015439 4.79 5.34
901145AC6 03/27/01 02/15/04 98. 518 10. 125 8.53 0.014503 0.015282 0.016102 5. 58 .71
901145AD4 03/27/01 02/15/07 96. 915 10. 500 7.28 0.012409 0.013105 0.013841 0.014618 0.015439 4.79 5.34
901145AE2 03/27/01 02/15/04 98. 518 10. 125 8.53 0.014503 0.015282 0.016102 5. 58 .71
901145AF9 03/27/01 02/15/07 96. 915 10. 500 7.28 0.012409 0.013105 0.013841 0.014618 0.015439 4.79 5.34
902745AC2 05/14/96 05/15/06 50. 816 VARl ES 0.392368 0.392613 0.392875 0.393155 0.393455 141. 32 141.51
902745AE8 09/23/97 05/15/06* 66. 500 VARl ES 0. 370382 40. 00*
903290AD6 03/03/94 03/03/09 51. 298 0. 000 246. 88 0.093602 0.095708 0.097862 0.100064 0.102315 34.58 36. 15
910734AE2 02/05/98 02/15/08 59. 069 VARl ES 0.283368 0.298598 0.298597 0.298596 0.298595 106. 82 107. 49
911365AC8 12/24/02 04/15/08 97. 045 10. 750 .08 0.011636 0.012049 0.012742 0.013475 0.014251 4.35 4.83
911365AD6 12/ 24/02 04/15/08 97. 045 10. 750 .08 0.011636 0.012049 0.012742 0.013475 0.014251 4.35 4.83
911365AE4 12/ 24/02 04/15/08 97. 045 10. 750 .08 0.011636  0.012049 0.012742 0.013475 0.014251 4.35 4.83
911684AA6 06/13/95 06/15/15 30. 646 0. 000 172.42 0.079601 0.081989 0.084448 0.086982 0.089591 29.16 30.94
913017AR0 11/13/89 11/15/19 98. 974 8. 875 1.72 0.000616 0.000633 0.000669 0.000691 0.000734 23 25
914713KR2 08/14/91 02/15/10 19. 000 0. 000 337.78 0.130073 0.136043 0.142288 0.148819 0.155650 49. 56 54. 22
914713KS0O 08/14/91 02/15/11 17. 000 0. 000 308. 18 0.119277  0.124821 0.130622 0.136693 0.143046 45. 48 49.81
date.
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University of North
Carolina Chapel H Il

Upshur County, W

Uruguay, Republic

Vail Resorts, |nc.

Val hi, Inc.

Veri zon d obal Fundi ng
Cor por ati on

Veritas Capital Trust

Veri zon d obal Fundi ng
Cor por ati on

Voi ceStream Wrel ess
Voi ceStream Wr el ess
WCI Communities, I|nc.

WWX Technol ogi es, Inc.
Wat son Pharmaceutical s
WebMD Cor por at i on

Wei mer | ndependent
School District

a D per

Daily O D Per $1,000 $1, 000 of

of Maturity Val ue Maturity

I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
914713KT8 08/14/91 02/15/12 16. 000 0. 000 282.56 0.108622 0.113586  0.118777 0.124206 0.129883 41. 38 45. 25
914713KU5 08/14/91 02/15/13 14. 000 0. 000 256. 40 0.099500 0.104154  0.109027 0.114127 0.119465 37.95 41.59
914713KV3 08/14/91 02/15/14 13. 000 0. 000 234.87 0.090824  0.095036  0.099444  0.104055 0.108881 34.63 37.91
914713KWL  08/14/91 02/15/15 12. 000 0. 000 215.08 0.082997 0.086826 0.090832 0.095023 0.099407 31. 63 34.62
916734AC0 12/30/93 04/01/05 96. 024 8. 250 28.48 0.012630 0.013187 0.013768 0.014375 0.015009 4.75 5.18
916734AD8 12/30/93 04/01/10 96. 023 8. 750 14. 96 0.006737 0.007047 0.007373 0.007713 0.008069 2.54 2.78
917288AK8 03/20/02 03/25/09 87.661 7.875 9.85 0.036242 0.038125 0.040107 0.042192 0.044385 13.76 15. 22
917288AL6 05/29/03 11/18/08 85. 000 7.875 0. 056570 0.059667 0.063146 0.066827 12.13 22.41
917288AV4  05/29/03 07/02/09 68. 000 2.145 0.112355 0.113294  0.118451 0.123842 23.99 43. 60
917288AN2 05/29/03 01/02/10 68. 000 2.036 0.103415 0.104228 0.108642 0.113242 22.07 39.93
917288AT9 05/29/03 03/25/14 76. 000 7.875 0.031850 0.033069 0.035032 0.037111 6. 87 12. 65
917288AU6 05/29/03 05/04/14 73. 000 7.250 0. 035608 0.037400 0.039585 0.041898 7.65 14.11
917288Av4 05/ 29/03 06/22/15 76. 000 8. 750 0.024790 0.024994 0.026579 0.028266 0.030059 5.31 9.90
917288AX0 05/29/03 01/20/17 73. 000 7.625 0. 023752  0.024144 0.025546 0.027030 5.10 9.41
917288AY8 05/29/03 02/15/11 76. 500 7.250 0.053740 0.055103 0.058410 0.061917 11.58 21.36
917288AZ5 05/29/03 03/15/15 71. 500 7.500 0.031945 0.033084 0.035085 0.037207 6. 89 12.71
917288BA9 05/29/03 01/15/33 100. 000 7.875 0.103729 0.103729 0.109149 0.113750 21.99 39.98
91879QAD1 11/21/01 05/15/09 95. 404 8. 750 4.97 0.013203 0.013839 0.014505 0.015203 0.015934 4.93 5.41
91879QAE9 11/21/01 05/15/09 95. 404 8. 750 4.97 0.013203 0.013839 0.014505 0.015203 0.015934 4.93 5.41
91879QAF6 11/21/01 05/15/09 95. 404 8. 750 4.97 0.013203 0.013839 0.014505 0.015203 0.015934 4.93 5.41
918905AC4 10/20/92 10/20/07 25. 759 0. 000 390. 29 0.163489 0.171050 0.178961 0.187238 0.195898 61. 32 67.12
92343VAA2 05/15/01 05/15/21 55. 126 0. 000 0.127039  0.129637 0.135958 0.139505 O0.147117 47.27 50. 94
92343WB00 12/22/97 01/01/28 100. 000 10. 000 0.277778 0.277778 0.277778 0.277778 100. 00 100. 00
92344GAN6 05/15/01 05/15/21 55. 126 0. 000 0.127039  0.129637 0.135958 0.139505 0.147117 47.27 50. 94
92344GAP1 05/15/01 05/15/21 55. 126 0. 000 0.127039  0.129637 0.135958 0.139505 O0.147117 47.27 50. 94
928615AD5 11/09/99 11/15/09 56. 061 VARl ES 0.261895 0.277444  0.293917 0.311367 0.329854 98. 55 110. 60
92861LAD0 11/09/99 11/15/09 56. 061 VARl ES 0.261895 0.277444  0.293917 0.311367 0.329854 98. 55 110. 60
92923CAJ3 08/05/03 08/05/23 100. 000 VARl ES 0.247303  0.253366 0.259698 36.11 91.93
92923CAKO 08/05/03 08/05/23 100. 000 VARl ES 0.247303 0.253366 0.259698 36. 11 91.93
92929QAC1 05/09/94 04/30/04 100. 000 VARl ES 0.032731 0.032118 0.031483 11. 60 3.75
942683AB9 03/07/03 03/15/23 100. 000 VARl ES 0.180378 0.180571  0.184922 0.189348 0.193918 53. 55 68. 32
94769MAA3 04/ 01/02 04/01/07 97. 000 3. 250 4.14 0.015549 0.015853 0.016164 0.016480 0.016803 5.71 5.93
94769VMAD7 06/ 25/03 06/ 15/ 23 97. 250 VARl ES 0.216144  0.222474  0.229430 0.236664 40. 30 81. 57
94769MAE5 06/ 25/03 06/ 15/ 23 97. 250 VARl ES 0.216144  0.222474  0.229430 0.236664 40. 30 81. 57

948679DA0 12/16/97 08/15/03 70. 182 0. 000 260. 13 0.165658 0.170916 38.05

948679DB8 12/16/97 08/15/04 65. 505 0. 000 247.20 0.157770 0.162856  0.168107 0.173527 59. 12 38.63
948679DC6 12/16/97 08/15/05 61. 021 0. 000 234.41 0.149932  0.154841 0.159911 0.165147 0.170554 56. 22 59. 96
948679DD4 12/16/97 08/15/06 56. 735 0. 000 221.79 0.142170 0.146896 0.151780 0.156825 0.162038 53.34 56. 94
948679DE2 12/16/97 08/15/07 52. 647 0. 000 209. 40 0.134523 0.139062 0.143755 0.148606 0.153620 50. 50 53. 97
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Weirton Steel Corp.
Wells Fargo & Conpany

Western Digital Corp.

West ern Resources, |nc.
Capital 11

West ern Resources, |Inc.

Wiite Settlenment |SD

Whol e Foods Market, Inc.

W Il County, IL School
District 122

W lianms Conpanies, Inc.

W nstar Conmuni cati ons

wnn Las Vegas, LLC

XM Satellite Radio, Inc.

Yahoo, Inc.

York County, PA

* Called in 2003;

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
948774AH7 06/ 18/ 02 04/01/08 78. 200 VARl ES 0.204366  0.214371 0.224865 0.235874 0.247421 77.21 84. 96
949746ET4 12/19/02 01/04/08 100. 000 0. 000 0.098703 0.098849 0.100606 0.102393 0.104212 35.90 37.18
949746EUL 12/ 23/02 01/04/08 100. 000 0. 000 0.098708 0.098815 0.100571 0.102358 0.104177 35.88 37. 17
949746EV9 03/ 05/03 04/15/09 100. 000 0. 000 0.104969 0.105410 0.107401 0.109431 0.111498 31. 34 39.34
949746FB2 05/05/03 05/05/10 100. 000 0. 000 0.107028 0.109090 0.111191 0.113333 25. 37 39.89
949746FGL 08/ 29/03 08/25/09 100. 000 0. 000 0. 084527 0.085785 0.087090 10.31 30.98
958102AF2 02/18/98 02/18/18* 35.471 0. 000 101. 85 0.063894 0. 066659 6. 93*
958102AC0 02/18/98 02/18/18* 35.471 0. 000 101. 85 0.063894 0. 066659 6. 93*
958102AH8 02/18/98 02/18/18* 35.471 0. 000 101. 85 0.063894 0. 066659 6. 93*
958905200 07/31/96 09/30/36* 100. 000 8. 500 0.233517  0.232240 61. 43*
959423203 12/14/95 12/11/25 100. 000 7.875 0.218750 0.218750 0.218750 0.218750 0.218750 78.75 78.75
964559JB5 03/20/97 02/15/06 54. 197 0. 000 264. 83 0.152815 0.158163 0.163698 0.169427 0.175356 57. 46 61. 55
964559JC3 03/20/97 02/15/07 50. 112 0. 000 249.05 0.144067  0.149181  0.154476 0.159959 0.165637 54. 20 58. 12
964559JP4 03/20/97 02/15/03 67.773 0. 000 314.35 0. 180040 7.92
964559JQ2 03/20/97 02/15/04 63. 028 0. 000 297.53 0.170834 0.176641 0.182646 64. 15 8. 04
964559JR0 03/20/97 02/15/05 58. 502 0. 000 281.01 0.161749 0.167328 0.173100 0.179072 0.185249 60. 78 65. 04
966837AC0 03/02/98 03/02/18 37. 243 0. 000 100. 37 0.064599 0.066214 0.067870 0.069566 0.071306 23.94 25.15
968852FG3 11/19/97 11/01/16 23. 888 0. 000 112.81 0.074269 0.077128 0.080098 0.083181 0.086384 27. 60 29.77
968852FH1 11/19/97 11/01/17 22.150 0. 000 104. 61 0.068864 0.071516 0.074269 0.077128 0.080097 25.59 27.60
969457886 01/14/02 02/16/07 100. 000 VARl ES 0.196137  0.196627 0.197134 0.197659 0.198203 70. 83 71.21
975515AY3 04/10/00 04/15/10 48. 990 VARl ES 0.287058 0.308228 0.330958 0.355365 0.381572 110. 49 127.38
975515AZ0 04/10/00 04/15/10 48. 990 VARl ES 0.287058 0.308228 0.330958 0.355365 0.381572 110. 49 127.38
983130AA3 10/30/02 11/01/10 92. 793 12. 000 . 89 0.014655 0.015645 0.016701 0.017828 0.019031 5.58 6.35
98375YAGL 01/28/03 12/31/09 67. 310 VARl ES 0.261856  0.277340 0.296761 0.317541 0.339777 90. 02 110. 62
984332AA4 04/09/03 04/01/08 96. 550 0. 000 0.018945 0.019013 0.019081 0.019148 4.97 6.87
984332AB2 04/09/03 04/01/08 96. 550 0. 000 0.018945 0.019013 0.019081 0.019148 4.97 6.87
986812LWB 12/28/95 02/01/11 35. 767 0. 000 218.95 0.107876  0.111614  0.115481 0.119482 0.123622 40. 65 43.51
986812LX1 12/28/95 02/01/12 33.049 0. 000 204. 86 0.101139 0.104679 0.108343 0.112134 0.116059 38.13 40. 84
986812LY9 12/28/95 02/01/13 30. 649 0. 000 191. 32 0.094570 0.097898 0.101344 0.104911 0.108604 35. 66 38.21
986812Lz6 12/28/95 02/01/14 28. 302 0. 000 178.54 0.088409 0.091547 0.094797 0.098162 0.101647 33.35 35.76
986812MAO 12/28/95 02/01/15 26. 297 0. 000 166. 48 0.082485 0.085421 0.088462 0.091611 0.094872 31.12 33.37
986812MB8 12/28/95 02/01/16 24.378 0. 000 155. 14 0.076934 0.079684 0.082533 0.085483 0.088539 29.03 31.14
986812MC6 12/ 28/95 02/01/17 22.586 0. 000 144.49 0.071714  0.074289 0.076955 0.079718 0.082580 27.07 29.04
986812MD4 12/ 28/95 02/01/18 20. 780 0. 000 134.32 0.066786  0.069204 0.071709 0.074304 0.076994 25. 22 27.08
986812ME2 12/28/95 02/01/19 19. 353 0. 000 125.10 0.062201 0.064453 0.066786 0.069204 0.071709 23.49 25.22
986812MF9 12/28/95 02/01/20 18. 025 0. 000 116.51 0.057932 0.060029 0.062202 0.064453 0.066786 21. 87 23.49
986812M57 12/ 28/95 02/01/21 16. 787 0. 000 108. 51 0.053954 0.055908 0.057931 0.060028 0.062201 20. 37 21.87
986812MH5 12/28/95 02/01/22 15. 635 0. 000 101. 07 0.050251 0.052070 0.053955 0.055908 0.057932 18.97 20. 37
986812MJ1 12/28/95 02/01/23 14. 561 0. 000 94.13 0.046801 0.048495 0.050250 0.052069 0.053954 17. 67 18.97
reportable ODis conputed to call date
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York County, PA
Zenith Nati onal
I nsurance Corp.

Ziff Davis Media Inc.

M crocel |
Tel ecomuni cati ons

Tel esystem | nternati onal
Wrel ess, Inc.

Danka Busi ness Systens

Deut sche Bank AG

Dol phin Tel ecom PLC
Fl ag Tel ecom Group Ltd.

NI I Hol di ngs, Inc.

QBE Fundi ng Trust

Advance Hol di ng Cor p.

Alaris Medical, Inc.

Al aska Communcat i ons
Systenms Hol di ngs, Inc.

Anmazon. com |Inc

Ani xter International

Aval on Cable, LLC
Bank of America Corp.
Big Gty Radio, Inc.
Cendant Cor poration
CFW Conmuni cat i ons
Chukchansi Economi c
Devel opnent Authority
Crown Castle
I nternational

Covad Commruni cati ons
Dayt on Superi or
Cor poration

* Called in 2003; reportable ODis conputed to call

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
986812MK8 12/28/95 02/01/24 13. 562 0. 000 87. 67 0.043588 0.045166 0.046801 0.048495 0.050251 16. 46 17.67
989390A4 03/30/03 03/30/23 100. 000 VARl ES 0.204373 0.208448 0.208060 0.213489 56. 99 76. 69
989390AH2 03/30/03 03/30/23 100. 000 VARl ES 0.204373 0.208448 0.208060 0.213489 56. 99 76. 69
98951UAD8 08/12/02 08/12/09 100. 000 VARl ES 0.350733  0.356390 0.350427 0.354123 0.350120 123. 32 123.21
98951UAE6 08/12/02 08/12/09 100. 000 VARl ES 0.350733  0.356390 0.350427 0.354123 0.350120 123. 32 123.21
C55185AE9 05/25/99 06/01/09 55. 731 VARl ES 0.279867  0.296659  0.314457 0.333323 0.333323 104. 81 117.17
C8826YAD9 09/19/01 12/30/03* 100. 000 VARl ES 0.383196 0.382804 83. 14*
G2652NAB5 06/ 29/01 04/01/08 28. 000 10. 000 0.109040 0.133120 0.162518 0.198407 0.242222 48. 40 72.14
G2652NAC3 06/ 29/01 04/01/04* 35. 000 0. 000 275.19 0. 656834  0.794021 167. 90*
&737TCL7 11/27/02 11/27/05 100. 000 0. 000 0.084258 0.085536 0.086834 0.088151 0.089487 30. 65 31.59
&737TFA8 12/20/02 12/20/07 100. 000 0. 000 0.095883 0.097538 0.099222 0.100934 0.102676 34.85 36. 07
&737TFB6 03/10/03 03/13/06 100. 000 0. 000 0.061218 0.061229 0.061904 0.062586 0.063276 17.89 22.56
&R737TFC4 03/10/03 09/12/06 100. 000 0. 000 0.067827 0.067836 0.068664 0.069502 0.070351 19. 83 25.05
G28058AD0 05/18/99 05/15/09 50. 892 VARl ES 0.317447  0.339667 0.363443 0.388884 0.388883 120. 40 136.59
G3529XAB2 11/19/02 10/01/04 100. 000 VARl ES 0.014199 0.014746  0.015521  0.014877 5.33 4.07
G3529XAC0 11/19/02 10/01/04 100. 000 VARl ES 0.014199 0.014746  0.015521  0.014877 5.33 4.07
G6520PAA3  11/12/02 11/01/09 55. 746 VARl ES 0.299609 0.326822 0.358439 0.393115 0.431146 116. 29 139. 64
G7303WAA9 04/15/02 04/15/22 59. 358 0. 000 11.12 0.043850  0.044425 0.045008 0.045599 0.046198 15.98 16. 40
UO0798AA3 04/ 15/98 04/ 15/ 09* 53. 586 VARl ES 0. 336009 34. 94*
U01143AA1 07/28/98 08/01/08 58. 144 VARl ES 0.277317  0.292742 0.309026 0.309026 0.309026 107. 37 111.25
U01173AA8 08/26/03 08/15/11 96. 687 9. 875 0. 007665 0.008043 0.008466 . 96 2.94
U02320AA4 05/08/98 05/01/08* 61. 507 VARl ES 0.264545 0.277772 39. 25*
U03525AA7 06/ 28/ 00 06/28/20 25. 257 0. 000 47. 64 0.057688 0.059381 0.061459 0.063610 0.066198 21. 38 22.91
U03525AB5 07/07/03 07/07/33 38.016 VARl ES 0.077091  0.079905 0.082822 13.41 29. 26
U05225AA2 12/10/98 12/01/08 56. 332 VARl ES 0.290678 0.306252  0.324434  0.324433 0.326214 109. 99 118. 80
U0662KBL4 03/18/02 01/04/17 38. 300 0. 000 20.09 0.071498 0.073855 0.076290 0.078804 0.081402 27.01 28.82
UOB97TAA7 03/17/98 03/15/05 72. 055 VARl ES 0.310763 0.305696 0.309054 0.305694 0.310760 112.31 112.68
UL336PABO 11/27/01 11/27/11 100. 000 3.875 0.272304  0.279952 0.287954 0.296329 0.305092 99. 94 105.75
UL5810AA9 07/26/00 08/15/10 96. 149 13. 000 5.25 0.006892 0.007365 0.007870 0.008410 0.008987 2.70 3.08
Ul7133AA4 10/08/02 06/15/09 91. 476 14.500 1.72 0.021211 0.022978 0.024892 0.026965 0.029212 8.01 9.40
U2159JAA8 11/25/97 11/15/07* 59. 765 VARl ES 0.295127  0.295126 54. 89*
U2159JAB6 08/03/99 08/01/11 57. 889 VARl ES 0.251062 0.265185 0.280101 0.295856 0.312498 97. 28 108. 53
U22015AB4 03/11/98 03/15/08 50. 666 VARl ES 0.352906 0.371117 0.375493 0.371727 0.378230 134. 60 137.03
U23993AA3 06/ 16/ 00 06/15/09 95. 575 13. 000 7.69 0.010062 0.010701 0.011444 0.012238 0.013159 3.81 4.36
date.
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Dayt on Superi or
Cor por ati on

H & E Equi pnent Services

Details Capital Corp.

DI VA Systens Corporation

E. Spire Communications

Fedders North America

Focal Communi cations

d obe Hol di ngs, Inc.

Great Lakes Acquisition

Hol | ywood Casi no
Shreveport

| CG Services, Inc.

Internedia

Communi cati ons, |nc.
Jacobs Entertai nnent
Level 3 Communications

Li berty Media Corp.
Li n Hol di ngs Cor poration
Li n Tel evi si on Corp.
Lyondel I Chemical Co.
McCaw | nternational LTD
Matria Heal thcare, |nc.
Bri ght point, Inc.
Mizak Hol di ngs Fi nance
Next el Cormmuni cati ons
Nexst ar Fi nance, |nc.
Nexstar Fi nance

Hol di ngs, Inc.
Next el International
Next | i nk Comuni cati ons
NTL I ncor por at ed
Omi com G oup, Inc.
O Sullivan Industries
Pent on Media, Inc.
Petro Stopping Centers
Pope & Tal bot, Inc.
Roche Hol di ngs, Inc.

* Called in 2003; reportable ODis conputed to call

a D per
Daily O D Per $1,000 $1, 000 of
of Maturity Val ue Maturity
I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aDto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------
CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004
U23993AB1 06/ 16/ 00 06/ 15/09 95. 575 13. 000 7.69 0.010062 0.010701 0.011444 0.012238 0.013159 3.81 4.36
U23993AC9 03/15/03 09/15/08 98. 088 10. 750 0.007241 0.007647 0.008076 0.008530 2.11 2.92
U24432AB9 06/ 17/02 06/15/13 80. 016 12. 500 3.79 0.021014  0.022747 0.024623 0.026654 0.028853 7.93 9.30
U24922AA1 11/18/97 11/15/07 54. 595 VARl ES 0.347215 0.347215 0.347215 0.347214 0.347214 125. 00 125.00
U2539PAC1 02/19/98 03/01/08 50. 100 VARl ES 0.340626  0.363657 0.364533 0.365469 0.366468 129. 64 131.63
U26851AA0 07/24/98 07/01/08 59. 989 VARl ES 0.280226  0.295111 0.295109 0.295108 103. 56 106. 24
U31334AB8 08/24/99 08/15/07 95. 304 9. 375 15.35 0.014763 0.015520 0.016315 0.017151 0.018030 5. 66 6. 26
U31430AA6 02/18/98 02/15/08 55. 565 VARl ES 0.317552  0.336803 0.336803 0.336803 0.336803 120. 40 121.25
U33975AA8 08/06/98 08/01/09 49. 672 VARl ES 0.341814 0.366236  0.392402 0.392654 0.392922 135.04 141. 39
U39022AA3 05/22/98 05/15/09 53. 092 VARl ES 0.342122 0.364572 0.364572 0.364571 0.364570 128. 24 131.25
U4378HAA3 08/ 10/99 08/01/06 100. 000 VARl ES 0.382815 0.384283 0.385850 0.387524 0.389311 138. 53 139.73
U4493DAA2 02/ 12/98 02/15/08 61. 341 VARl ES 0.258800 0.276244  0.271740 0.274726 0.271740 99. 42 100. 00
U4493DABO 04/ 27/98 05/01/08 61. 691 VARl ES 0.259954  0.268341 0.271290 0.268341 0.272789 97.12 98. 84
U45855AE0 02/ 24/99 03/01/09 55. 057 VARl ES 0.284690 0.302126 0.320631 0.340268 0.340268 109. 94 121.32
U46754AA2 02/08/02 02/01/09 96. 040 11.875 3.40 0.010865 0.011558 0.012295 0.013078 0.013912 4.25 4.81
U52782AB2 12/02/98 12/01/08 59. 966 VARl ES 0.263293 0.277116 0.291664 0.291664 0.291664 98. 12 105. 00
U52782AE6 02/29/00 03/15/10 53. 308 VARl ES 0.261793 0.278644  0.296579 0.315669 0.335987 100. 97 114.38
U52892AD5 01/11/01 01/15/31 100. 000 3. 500 0.288982 0.298091 0.307632 0.317626 0.328095 108. 77 115.94
U53509AB8 06/ 14/01 03/01/08* 73. 850 VARl ES 0.295331 0.308658 19. 59*
U53546AB0 06/ 14/01 01/15/08 96. 288 8. 000 6. 95 0.012781  0.013561 0.013924 0.014693 0.015169 5. 00 5.45
U55193AB9 12/04/02 12/15/08 97. 750 9. 500 .21 0.007822 0.008213 0.008624 0.009056 0.009509 2.90 3.20
U56707AA7 03/06/97 04/15/07 50. 991 VARl ES 0.366626 0.366995 0.367388 0.367807 0.368254 132. 11 132. 40
U57614AA4 07/09/01 05/01/08 93. 500 11. 000 10. 02 0.020512 0.021432 0.023016 0.024182 0.026112 7.81 8.83
U6223PAA7 03/11/98 03/11/18* 45. 289 0. 000 94. 97 0.060138 0.061341 7.22*
U62340AA9 03/18/99 03/15/10 53. 328 VARl ES 0.298944  0.318375 0.339069 0.361108 0.361108 115. 37 128. 37
U64977AB4 02/ 11/98 02/15/08 61. 471 VARl ES 0.263287 0.276385 0.276385 0.276384 0.276384 98. 92 99. 50
U6497AAA9 03/16/01 04/01/08 96. 012 12. 000 7.12 0.012280 0.013070 0.013912 0.014808 0.015761 4.71 5.34
U6497BAC3 03/27/03 04/01/13 57. 442 VARl ES 0.181494  0.181724  0.192059 0.202982 0.214526 50. 72 73.13
U64982AA6 03/ 12/98 04/15/08 54. 915 VARl ES 0.313994  0.331202 0.331197 0.331191 0.333005 119. 10 121. 36
UB500EAE8 11/17/99 12/01/09 55. 257 VARl ES 0.263226 0.277657 0.294490 0.312343 0.333098 99. 69 112.25
U6696AACA 03/ 13/98 04/01/08* 61. 724 VARl ES 0. 258531 2.33*
U68191AF9 02/07/01 02/07/31 100. 000 VARl ES 0.205824  0.212731 0.219869 0.227247 0.234873 77. 36 82. 64
U68328AA8 11/30/99 10/15/09 94. 546 13.375 9.93 0.011029 0.011824 0.012677 0.013592 0.014572 4.24 4.87
U7100RAA9 06/28/01 06/15/11 97. 749 10. 375 2.10 0.004261 0.004491 0.004732 0.004986 0.005254 1.58 1.76
U71660AB7 07/23/99 08/01/08 36. 636 VARl ES 0.326566  0.357091 0.390470 0.426968 0.466878 132. 64 158. 60
U7316MAAO 07/30/02 06/01/13 86. 415 8. 375 2.96 0.020184  0.021244 0.022359 0.023534 0.024770 7.52 8.33
U75000AE6 01/19/00 01/19/15 66. 386 0. 000 55.71 0.054294  0.055041 0.055798 0.056565 0.057343 19. 92 20. 48
date.



SECTION | -B

Nanme of |ssuer

Si nclair Broadcast
G oup, Inc.
St eel Heddl e Group, Inc.
Tel emundo Hol di ngs, Inc
Ther madyne Hol di ngs
Travel Centers of Anerica
Tritel PCS, Inc
Trunp Atlantic Gty
Fundi ng |
Trump Atlantic City
Funding |11
Trunp Casi no Hol di ngs

Vail Resorts, I|nc.
United Rentals, I|nc.
Voi ceStream Wrel ess

a D per

Daily O D Per $1,000 $1, 000 of

of Maturity Val ue Maturity

I ssue Price Annual for Each Accrual Period Val ue for
(Percent of Stated Total s e e Cal endar Year
I ssue Maturity Principal Interest aODto 2003 1st 2003 2nd 2003 3rd 2004 2nd 2004 3rd = --------------

CUSI P No. Dat e Dat e Anmount ) Rat e 1/1/03 Peri od Peri od 2004 1st Peri od Peri od 2003 2004

UB2751AE5 05/20/03 07/15/18 100. 000 VARl ES 0.256891 0.258608 0.264304 0.270264 57. 06 96. 06
UB5799AA9 05/26/98 06/01/09 51. 337 VARl ES 0.357370 0.381938 0.381937 0.381937 0.381936 133.81 137.50
U3B795AAA4 08/10/01 08/15/08 79. 837 VARl ES 0.285641  0.302065 0.319432 0.319432 0.319431 110. 38 115. 00
UBB342AA5 05/22/98 06/01/08 54. 374 VARl ES 0.326785  0.347207 0.347206 0.347205 0.347204 121.93 124.99
UB9398AA6 11/14/00 05/01/09 92. 822 12.750 11.12 0.016882 0.018083 0.019370 0.020749 0.022226 6. 44 7.39
UB9678AA1 05/11/99 05/15/09 53. 828 VARl ES 0.294227  0.312983 0.332935 0.354159 0.354158 111.08 124.65
UB9685AA6 12/10/97 05/01/06 96. 073 11. 250 19.03 0.013951 0.014788 0.015676 0.016617 0.017614 5.28 5.93
UB9686AA4 12/10/97 05/01/06 94. 200 11. 250 27.90 0.020624  0.021901 0.023257 0.024696 0.026225 7.81 8.81
UB9688AA0 03/25/03 03/15/10 94. 832 11. 625 0.013376 0.014182 0.015088 0.016051 3.78 5. 47
U39688AB8 03/25/03 09/15/10 100. 000 11. 625 0.166667 0.171389 0.176531 0.181827 46. 50 63.73
U90984AB8 11/21/01 05/15/09 95. 404 8. 750 4.97 0.013203 0.013839 0.014505 0.015203 0.015934 4.93 5.41
U91139AB8 12/24/02 04/15/08 97. 045 10. 750 .08 0.011636 0.012049 0.012742 0.013475 0.014251 4.35 4.83
U92709AB7 11/09/99 11/15/09 56. 061 VARl ES 0.261895 0.277444  0.293917 0.311367 0.329854 98. 55 110. 60



ZL

SECTION | -C Inflation I ndexed Debt Instrunents

I nflation-Adj St at ed
| ssue Maturity Princi pal on I nt erest Total O D 2003 1st 2003 2nd 2003 3rd Cal endar Year

Nanme of |ssuer CUSI P No. Dat e Dat e | ssue Date Rat e to 1/1/03 Peri od Peri od Peri od 2003

U S. Treasury 9128272M3 02/06/97  01/15/07 100. 104 3.375% 143. 28 0. 000000 0.082454  0.049584 23.35
U S. Treasury 9128273T7 01/15/98  01/15/08 100. 000 3.625% 122.22 0. 000000 0.080862 0.048626 22.90
U S. Treasury 912810FD5 04/15/98  04/15/28 100. 000 3.625% 120. 93 0.062620 0.062936 0.062134 22.88
U S. Treasury 9128274Y5 01/15/99  01/15/09 100. 000 3.875% 105. 49 0. 000000 0.079656 0.047901 22.56
U S. Treasury 912810FH6 04/15/99 04/ 15/ 29 100. 000 3.875% 102. 84 0.061610 0.061920 0.061132 22.51
U S. Treasury 9128275W8 01/18/00  01/15/10 100. 006 4.250% 77. 54 0. 000000 0.077646  0.046693 21.99
U S. Treasury 9128276R8 01/16/01  01/15/11 100. 002 3. 500% 41. 67 0. 000000 0.075059 0.045136 21.26
U S. Treasury 912810FQ6 10/15/01  04/15/32 100. 000 3.375% 21.41 0.057060 0.057348 0.056618 20.85
U S. Treasury 9128277J5 01/15/02  01/15/12 100. 000 3.375% 21. 04 0. 000000 0.073571 0.044242 20. 84
U S. Treasury 912828AF7 07/15/02  07/15/12 100. 000 3. 000% 8. 34 0. 000000 0.072656 0.043692 20. 58
U S. Treasury 912828BD1 07/15/03  07/15/13 100. 000 1. 875% 0. 042772 7.27



FOR BROKERS & M DDLEMEN ONLY: Origina
i nterest & principa

Strips
Mat uri ng
From Thr ough
01/01/03 03/31/03
04/ 01/ 03 06/ 30/ 03
07/ 01/ 03 09/ 30/ 03
10/ 01/ 03 12/ 31/ 03
01/ 01/ 04 03/ 31/ 04
04/ 01/ 04 06/ 30/ 04
07/ 01/ 04 09/ 30/ 04
10/ 01/ 04 12/ 31/ 04
01/ 01/ 05 03/ 31/ 05
04/ 01/ 05 06/ 30/ 05
07/ 01/ 05 09/ 30/ 05
10/ 01/ 05 12/ 31/ 05
01/ 01/ 06 03/ 31/ 06
04/ 01/ 06 06/ 30/ 06
07/ 01/ 06 09/ 30/ 06
10/ 01/ 06 12/ 31/ 06
01/ 01/ 07 03/ 31/ 07
04/ 01/ 07 06/ 30/ 07
07/ 01/ 07 09/ 30/ 07
10/ 01/ 07 12/ 31/ 07
01/ 01/ 08 03/ 31/ 08
04/ 01/ 08 06/ 30/ 08
07/01/08 09/ 30/ 08
10/ 01/ 08 12/ 31/ 08
01/01/09 03/31/09
04/ 01/ 09 06/ 30/ 09
07/ 01/ 09 09/ 30/ 09
10/ 01/ 09 12/ 31/ 09
01/01/10 03/31/10
04/ 01/ 10 06/ 30/ 10
07/ 01/ 10 09/ 30/ 10
10/ 01/ 10 12/31/10
01/01/11 03/31/11
04/01/ 11 06/ 30/ 11
07/01/ 11 09/ 30/ 11
10/01/11 12/31/11
01/01/ 12 03/31/12
04/ 01/ 12 06/ 30/ 12
07/01/ 12 09/ 30/ 12
10/ 01/ 12 12/ 31/ 12
01/01/ 13 03/31/13
04/ 01/ 13 06/ 30/ 13
07/ 01/ 13 09/ 30/ 13
10/ 01/ 13 12/ 31/ 13
01/01/ 14 03/ 31/ 14
04/ 01/ 14 06/ 30/ 14
07/ 01/ 14 09/ 30/ 14
10/ 01/ 14 12/ 31/ 14

Section |1

STRI PPED COVPONENTS OF U.S. TREASURY AND
GOVERNMENT- SPONSCRED ENTERPRI SES

ab

per $1000

| ssue Discount (O D) to be reported for stripped

Strips
Mat uri ng
From Thr ough
01/01/ 15 03/ 31/ 15
04/ 01/ 15 06/ 30/ 15
07/ 01/ 15 09/ 30/ 15
10/ 01/ 15 12/ 31/ 15
01/01/ 16 03/ 31/ 16
04/ 01/ 16 06/ 30/ 16
07/ 01/ 16 09/ 30/ 16
10/ 01/ 16 12/ 31/ 16
01/01/ 17 03/ 31/ 17
04/ 01/ 17 06/ 30/ 17
07/ 01/ 17 09/ 30/ 17
10/ 01/ 17 12/ 31/ 17
01/01/ 18 03/ 31/ 18
04/ 01/ 18 06/ 30/ 18
07/ 01/ 18 09/ 30/ 18
10/ 01/ 18 12/ 31/ 18
01/01/19 03/ 31/ 19
04/ 01/ 19 06/ 30/ 19
07/ 01/ 19 09/ 30/ 19
10/ 01/ 19 12/ 31/ 19
01/ 01/ 20 03/ 31/ 20
04/ 01/ 20 06/ 30/ 20
07/ 01/ 20 09/ 30/ 20
10/ 01/ 20 12/ 31/ 20
01/01/ 21 03/31/21
04/ 01/ 21 06/ 30/ 21
07/ 01/ 21 09/ 30/ 21
10/ 01/ 21 12/ 31/ 21
01/ 01/ 22 03/ 31/ 22
04/ 01/ 22 06/ 30/ 22
07/ 01/ 22 09/ 30/ 22
10/ 01/ 22 12/ 31/ 22
01/ 01/ 23 03/ 31/ 23
04/ 01/ 23 06/ 30/ 23
07/ 01/ 23 09/ 30/ 23
10/ 01/ 23 12/ 31/ 23
01/ 01/ 24 03/ 31/ 24
04/ 01/ 24 06/ 30/ 24
07/ 01/ 24 09/ 30/ 24
10/ 01/ 24 12/ 31/ 24
01/ 01/ 25 03/ 31/ 25
04/ 01/ 25 06/ 30/ 25
07/ 01/ 25 09/ 30/ 25
10/ 01/ 25 12/ 31/ 25
01/ 01/ 26 03/ 31/ 26
04/ 01/ 26 06/ 30/ 26
07/ 01/ 26 09/ 30/ 26
10/ 01/ 26 12/ 31/ 26

conponents per $1000 Maturity Value (for cal endar year 2003).

ab

per $1000

73
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Strips
Mat uri ng
From Thr ough
01/ 01/ 27 03/ 31/ 27
04/ 01/ 27 06/ 30/ 27
07/ 01/ 27 09/ 30/ 27
10/ 01/ 27 12/ 31/ 27
01/ 01/ 28 03/ 31/ 28
04/ 01/ 28 06/ 30/ 28
07/ 01/ 28 09/ 30/ 28
10/ 01/ 28 12/ 31/ 28
01/ 01/ 29 03/ 31/ 29
04/ 01/ 29 06/ 30/ 29
07/ 01/ 29 09/ 30/ 29
10/ 01/ 29 12/ 31/ 29
01/ 01/ 30 03/ 31/ 30
04/ 01/ 30 06/ 30/ 30
07/ 01/ 30 09/ 30/ 30
10/ 01/ 30 12/ 31/ 30
01/01/31 03/31/31
04/ 01/ 31 06/ 30/ 31
07/01/ 31 09/ 30/ 31
10/ 01/ 31 12/ 31/ 31
01/ 01/ 32 03/ 31/ 32
04/ 01/ 32 06/ 30/ 32
07/ 01/ 32 09/ 30/ 32
10/ 01/ 32 12/ 31/ 32
01/ 01/ 33 03/ 31/ 33
04/ 01/ 33 06/ 30/ 33
07/ 01/ 33 09/ 30/ 33
10/ 01/ 33 12/ 31/ 33
01/ 01/ 34 03/ 31/ 34
04/ 01/ 34 06/ 30/ 34
07/ 01/ 34 09/ 30/ 34
10/ 01/ 34 12/ 31/ 34
01/ 01/ 35 03/ 31/ 35
04/ 01/ 35 06/ 30/ 35

Section Il (continued)

Strips
ab Mat uri ng ab
per $1000 From Thr ough per $1000
15. 07 07/ 01/ 35 09/ 30/ 35 9.63
14. 88 10/ 01/ 35 12/ 31/ 35 9.51
14. 69 01/ 01/ 36 03/ 31/ 36 9.39
14. 48 04/ 01/ 36 06/ 30/ 36 9.27
14. 30 07/ 01/ 36 09/ 30/ 36 9.15
14. 11 10/ 01/ 36 12/ 31/ 36 9.04
13.93 01/01/ 37 03/ 31/ 37 8.92
13.75 04/ 01/ 37 06/ 30/ 37 8.81
13.58 07/ 01/ 37 09/ 30/ 37 8.70
13. 40 10/ 01/ 37 12/ 31/ 37 8.59
13. 23 01/01/ 38 03/ 31/ 38 8.48
13. 06 04/ 01/ 38 06/ 30/ 38 8. 37
12.87 07/ 01/ 38 09/ 30/ 38 8. 27
12. 71 10/ 01/ 38 12/ 31/ 38 8.16
12.54 01/ 01/ 39 03/ 31/ 39 8. 06
12. 36 04/ 01/ 39 06/ 30/ 39 7.96
12. 20 07/ 01/ 39 09/ 30/ 39 7.86
12.04 10/ 01/ 39 12/ 31/ 39 7.76
11. 86 01/ 01/ 40 03/31/40 7.66
11. 71 04/ 01/ 40 06/ 30/ 40 7.56
11. 56 07/ 01/ 40 09/ 30/ 40 7.47
11. 41 10/ 01/ 40 12/ 31/ 40 7.37
11. 24 01/01/41 03/31/41 7.28
11.09 04/ 01/ 41 06/ 30/ 41 7.19
10. 95 07/01/41 09/ 30/ 41 7.10
10. 81 10/ 01/ 41 12/ 31/ 41 7.01
10. 67 01/01/ 42 03/ 31/ 42 6.92
10. 54 04/ 01/ 42 06/ 30/ 42 6.84
10. 40 07/ 01/ 42 09/ 30/ 42 6.75
10. 27 10/ 01/ 42 12/ 31/ 42 6.67
10. 14 01/01/ 43 03/ 31/ 43 6.58
10.01 04/ 01/ 43 06/ 30/ 43 6. 50
9.88 07/ 01/ 43 09/ 30/ 43 6.42
9.76 10/ 01/ 43 12/ 31/ 43 6.34

Note: This section lists OD for use SOLELY by brokers and other m ddl emen

in preparing information returns for zero coupon instrunents issued under the
Departnent of the Treasury's STRIPS program by governnent-sponsored enterprises
such as the Resol ution Funding Corporation and the Financing Corporation, or as
i nstruments backed by U.S. Treasury securities that
I f you owned or held such debt instrunents in 2003,
do not rely on the anpbunts listed in this section.
conputation rules and nethods described earlier in this publication under
"Figuring OD on Stripped Bonds and Coupons. "

interests in such securities.

represent ownership

I nstead, follow the QD



Section Il1-A
Short Term U.S. Treasury Bills
| ssued at a Di scount and Maturing
January 2003 - April 2004

Di scount to be

| ssue Price Reported as 2003
Ccusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunmber Dat e Dat e Anmount ) Maturity Val ue)
912795LS8 01/02/03 07/05/02 99. 130 8.70
LT6 01/09/03 07/11/02 99. 123 8.77
LU3 01/16/03 07/18/02 99. 153 8. 47
LV1 01/23/03 07/25/02 99. 153 8. 47
LV 01/30/03 08/01/02 99. 146 8.54
LX7 02/06/03 08/08/02 99. 214 7.86
LY5 02/13/03 08/15/02 99. 196 8.04
Lz2 02/20/03 08/22/02 99. 176 8.24
912795MA6 02/27/03 08/29/02 99. 173 8. 27
MB4 03/06/03 09/05/02 99. 201 7.99
MC2 03/13/03 09/12/02 99. 173 8. 27
MDO 03/20/03 09/19/02 99.171 8.29
ME8 03/27/03 09/26/02 99. 201 7.99
MF5 04/03/03 10/03/02 99. 254 7. 46
M33 04/10/03 10/10/02 99. 227 7.73
MHL 04/17/03 10/17/02 99. 176 8.24
MI7 04/24/03 10/ 24/02 99. 158 8.42
MK4 05/01/03 10/31/02 99. 234 7.66
M.2 05/08/03 11/07/02 99. 295 7.05
MZ1 05/13/03 05/08/03 99. 984 0.16
MWD 05/15/03 11/14/02 99. 381 6.19
MN8 05/22/03 11/21/02 99. 371 6. 29
912795NA5 05/27/03 05/21/03 99.981 0.19
912795MP3  05/29/03 11/29/02 99. 364 6. 36
MJL 06/05/03 12/05/02 99. 348 6.52
MRO 06/12/03 12/12/02 99. 371 6.29
912795QF1 06/13/03 05/28/03 99. 948 0.52
912795M57 06/ 19/03 12/19/02 99. 363 6.37
MI5 06/26/03 12/26/02 99. 373 6. 27
912795NB3 07/03/03 01/02/03 99. 383 6.17
NC1 07/10/03 01/09/03 99. 373 6. 27
ND9 07/17/03 01/16/03 99. 378 6. 22
NE7 07/24/03 01/23/03 99. 398 6.02
NF4 07/31/03 01/30/03 99. 414 5. 86
NG2 08/07/03 02/06/03 99. 401 5.99
NHO 08/14/03 02/13/03 99. 411 5.89
NJ6 08/21/03 02/20/03 99. 403 5.97
NK3 08/28/03 02/27/03 99. 406 5.94
NL1 09/04/03 03/06/03 99. 409 5.91
NVB  09/11/03 03/13/03 99. 479 5.21
NN7 09/18/03 03/20/03 99. 439 5.61
NP2 09/25/03 03/27/03 99. 419 5.81
NQ 10/02/03 04/03/03 99. 449 5.51
NR8 10/09/03 04/10/03 99. 426 5.74
NS6 10/16/03 04/17/03 99. 406 5.94
NT4 10/23/03 04/24/03 99. 401 5.99



Section II1-A (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000

Nunber Dat e Dat e Amount ) Maturity Val ue)
NU1 10/30/03 05/01/03 99. 424 5.76
NV9 11/06/03 05/08/03 99. 429 5.71
NW  11/13/03 05/15/03 99. 444 5.56
NX5 11/20/03 05/22/03 99. 484 5.16
NY3 11/28/03 05/29/03 99. 451 5.49
Nz0O 12/04/03 06/05/03 99. 446 5.54
912795PA3 12/11/03 06/12/03 99. 505 4.95
PB1 12/18/03 06/19/03 99.573 4.27
PC9 12/26/03 06/26/03 99.573 4.27

Di scount to be

| ssue Price Reported as 2004

Ccusl P Maturity | ssue (% of Principal I nterest(Per $1, 000

Nunber Dat e Dat e Amount ) Maturity Val ue)
912795PD7 01/02/04 07/03/03 99. 517 4. 83
PE5 01/08/04 07/10/03 99. 525 4.75
PF2 01/15/04 07/17/03 99. 530 4.70
PG 01/22/04 07/24/03 99. 520 4. 80
PH8 01/29/04 07/31/03 99. 505 4.95
PJ4 02/05/04 08/07/03 99. 482 5.18
PK1 02/12/04 08/14/03 99. 479 5.21
PL9 02/19/04 08/21/03 99. 477 5.23
PM7 02/ 26/ 04 08/28/03 99. 474 5.26
PN5 03/04/04 09/04/03 99. 474 5.26
PPO 03/11/04 09/11/03 99. 489 5.11
P@ 03/18/04 09/18/03 99. 497 5. 03
PR6 03/25/04 09/25/03 99. 489 5.11
PS4 04/01/04 10/02/03 99. 492 5.08
PT2 04/08/04 10/09/03 99. 497 5. 03



Section I11-B
STUDENT LOAN MARKETI NG ASSOCI ATI ON

Short-Term Obligations Issued at a
Di scount and Maturing in 2003

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunmber Dat e Dat e Anmount ) Maturity Val ue)
863872AB3 01/02/03 12/31/02 99. 996 0. 04
ACl 01/03/03 12/02/02 99. 890 1.10
AF4 01/06/03 12/23/02 99. 952 0. 48
A& 01/07/03 12/10/02 99. 904 0. 96
AHO 01/08/03 01/07/03 99. 997 0. 03
AJ6 01/09/03 01/08/03 99. 997 0.03
AK3 01/10/03 01/09/03 99. 997 0.03
AN7 01/13/03 01/06/03 99. 977 0.23
AP2 01/14/03 01/16/02 98. 104 18. 96
AQ 01/15/03 12/16/02 99. 896 1.04
AR8 01/16/03 01/15/03 99. 997 0.03
AS6 01/17/03 01/07/03 99. 968 0.32
AW 01/21/03 10/18/02 99. 559 4.41
AX5 01/22/03 01/21/03 99. 997 0. 03
AY3 01/23/03 01/22/03 99. 997 0.03
AZO 01/24/03 01/15/03 99. 970 0.30
863872BC0 01/27/03 01/28/02 97. 755 22.45
BD8 01/28/03 01/15/03 99. 957 0. 43
BE6 01/29/03 01/17/03 99. 960 0.40
BF3 01/30/03 01/29/03 99. 997 0. 03
BGL 01/31/03 02/04/02 97.734 22. 66
BK2 02/03/03 01/03/03 99. 897 1.03
BLO 02/04/03 02/05/02 97.831 21. 69
BMB 02/ 05/03 02/04/03 99. 997 0. 03
BN6 02/06/03 02/05/03 99. 997 0. 03
BP1 02/07/03 02/07/02 97. 863 21. 37
BS5 02/10/03 02/07/03 99. 991 0.09
BT3 02/11/03 02/10/03 99. 997 0. 03
BUO 02/12/03 01/29/03 99. 955 0. 45
Bv8 02/13/03 02/12/03 99. 997 0.03
BW6 02/14/03 01/27/03 99. 942 0.58
863872CA3 02/18/03 02/21/02 97.833 21. 67
CB1 02/19/03 02/18/03 99. 996 0. 04
CC9 02/20/03 01/22/03 99. 904 0. 96
CD7 02/21/03 02/07/03 99. 954 0. 46
C& 02/24/03 02/21/03 99. 991 0.09
CH8 02/25/03 01/27/03 99. 905 0.95
ClJ4 02/26/03 02/26/02 97. 807 21. 93
CK1 02/27/03 02/26/03 99. 997 0.03
CL9 02/28/03 02/18/03 99. 966 0.34
CPO 03/03/03 02/04/03 99.912 0. 88
C@B 03/04/03 02/04/03 99. 908 0.92
CR6 03/05/03 02/26/03 99. 976 0.24
Cs4  03/06/03 02/21/03 99. 957 0. 43
Cr2 03/07/03 02/26/03 99. 969 0.31
CWs 03/10/03 02/26/03 99. 959 0.41



Section II11-B (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
CX3 03/11/03 03/10/03 99. 997 0.03
Cvyl 03/12/03 03/11/03 99. 997 0.03
Cz8 03/13/03 02/26/03 99. 949 0.51
863872DA2 03/14/03 03/20/02 97. 367 26. 33
DD6 03/17/03 03/14/03 99. 990 0.10
DE4 03/18/03 02/18/03 99. 907 0.93
DF1 03/19/03 03/13/03 99. 981 0.19
D& 03/20/03 02/20/03 99. 907 0.93
DH7 03/21/03 03/14/03 99. 977 0.23
DL8 03/24/03 03/21/03 99. 991 0.09
DM6 03/25/03 02/25/03 99. 907 0.93
DNA  03/26/03 03/19/03 99. 978 0.22
DP9 03/27/03 03/26/03 99. 997 0.03
DQ7 03/28/03 03/20/03 99. 974 0.26
DT1 03/31/03 03/24/03 99. 978 0.22
DU8 04/01/03 03/04/03 99. 906 0.94
Dv6 04/02/03 04/01/03 99. 997 0.03
DWl  04/03/03 03/04/03 99. 898 1.02
DX2 04/04/03 03/28/03 99. 977 0.23
863872EA1 04/07/03 04/04/03 99. 991 0.09
EB9 04/08/03 04/07/03 99. 997 0.03
EC7 04/09/03 04/08/03 99. 997 0.03
ED5 04/10/03 04/09/03 99. 997 0.03
EE3 04/11/03 03/28/03 99. 954 0. 46
EH6 04/ 14/ 03 04/10/03 99. 988 0.12
EJ2 04/15/03 04/16/02 97. 487 25.13
EK9 04/16/03 04/11/03 99. 984 0.16
EL7 04/17/03 04/04/03 99. 959 0.41
EQ6 04/21/03 02/05/03 99. 752 2.48
ER4 04/22/03 04/21/03 99. 997 0.03
ES2 04/23/03 04/22/03 99. 997 0.03
ETO 04/24/03 04/17/03 99. 978 0.22
EU7 04/25/03 01/24/03 99. 699 3.01
EX1 04/28/03 04/25/03 99. 991 0.09
EY9 04/29/03 04/01/03 99. 910 0.90
EZ6 04/30/03 04/29/03 99. 997 0.03
863872FA0 05/01/03 04/01/03 99. 903 0. 97
FB8 05/02/03 05/01/03 99. 997 0.03
FE2 05/05/03 05/02/03 99. 991 0.09
FF9 05/06/03 05/07/02 97. 705 22.95
FGr 05/07/03 04/21/03 99. 948 0.52
FH5 05/08/03 04/23/03 99. 952 0. 48
FJ1 05/09/03 04/25/03 99. 955 0. 45
FM4  05/12/03 05/09/03 99. 990 0.10
FN2 05/13/03 05/12/03 99. 997 0.03
FP7 05/14/03 05/13/03 99. 997 0.03
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Section II11-B (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Anmount ) Maturity Val ue)
FQ 05/15/03 05/15/02 97.531 24. 69
FR3 05/16/03 05/15/03 99. 997 0.03
FU6 05/19/03 05/16/03 99. 990 0.10
Fv4 05/20/03 05/21/02 97.594 24.06
FW2 05/21/03 05/08/03 99. 958 0.42
FX0 05/22/03 05/15/03 99. 977 0.23
FY8 05/23/03 05/22/03 99. 997 0.03
863872CGC5 05/27/03 05/30/02 97. 647 23.53
GD3 05/28/03 05/27/03 99. 997 0.03
GE1 05/29/03 05/15/03 99. 955 0. 45
G-8 05/30/03 05/29/03 99. 997 0.03
G0 06/02/03 05/02/03 99. 902 0.98
GK7 06/03/03 06/04/02 97. 695 23.05
G5 06/04/03 05/09/03 99. 917 0. 83
GvB 06/05/03 05/08/03 99.911 0. 89
GN1 06/06/03 06/05/03 99. 997 0.03
GR2 06/09/03 06/06/03 99. 991 0.09
GSO 06/10/03 06/11/02 97. 695 23.05
Grg 06/11/03 06/10/03 99. 997 0. 03
G5 06/12/03 06/11/03 99. 997 0.03
Gv3 06/13/03 06/12/03 99. 997 0.03
Gy7 06/16/03 05/15/03 99. 898 1.02
&4 06/17/03 06/20/02 97.929 20.71
863872HA8 06/18/03 03/18/03 99. 716 2.84
HB6 06/19/03 06/18/03 99. 997 0.03
HC4 06/20/03 05/20/03 99. 902 0.98
HF7 06/23/03 05/27/03 99.914 0. 86
HG5 06/ 24/ 03 06/ 25/02 97.907 20. 93
HH3 06/ 25/ 03 05/27/03 99. 907 0.93
HJ9 06/26/03 06/13/03 99. 962 0. 38
HK6 06/27/03 06/18/03 99. 973 0. 27
HNO 06/30/03 04/01/03 99. 725 2.75
HP5 07/01/03 06/02/03 99. 907 0.93
H@B 07/02/03 07/01/03 99. 997 0.03
HR1 07/03/03 07/02/03 99. 997 0.03
Hv2 07/07/03 07/03/03 99. 990 0.10
HW 07/08/03 07/10/02 97.963 20. 37
HX8 07/09/03 07/08/03 99. 998 0.02
HY6 07/10/03 07/09/03 99. 998 0.02
Hz3 07/11/03 07/09/03 99. 995 0.05
863872JC2 07/14/03 07/07/03 99. 982 0.18
JDO0 07/15/03 07/17/02 98. 135 18. 65
JE8 07/16/03 07/02/03 99. 963 0. 37
JF5 07/17/03 07/16/03 99. 997 0.03
JG3 07/18/03 05/02/03 99. 756 2. 44
JK4 07/21/03 06/20/03 99.919 0.81



Section II11-B (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Anmount ) Maturity Val ue)
JL2 07/22/03 07/24/02 98. 165 18. 35
JMD 07/23/03 07/02/03 99. 945 0.55
JN8 07/24/03 07/23/03 99. 997 0.03
JP3 07/25/03 04/25/03 99. 707 2.93
JS7 07/28/03 07/25/03 99. 992 0.08
JT5 07/29/03 07/25/03 99. 989 0.11
JU2 07/30/03 07/29/03 99. 997 0.03
JVO 07/31/03 07/30/03 99. 997 0.03
JW8 08/01/03 08/02/02 98. 210 17.90
JzZl1 08/04/03 08/01/03 99. 992 0.08
863872KA4 08/ 05/03 08/07/02 98. 346 16. 54
KB2 08/06/03 08/05/03 99. 998 0.02
KCO 08/07/03 07/18/03 99. 947 0.53
KD8 08/08/03 08/07/03 99. 998 0.02
KGl1 08/11/03 08/08/03 99. 993 0. 07
KH9 08/12/03 08/14/02 98. 417 15. 83
KJ5 08/13/03 08/12/03 99. 998 0.02
KK2 08/14/03 07/28/03 99. 953 0. 47
KLO 08/15/03 07/15/03 99. 920 0. 80
KP1 08/18/03 07/16/03 99.912 0. 88
K@ 08/19/03 08/21/02 98. 326 16. 74
KR7 08/20/03 07/21/03 99. 920 0.80
KS5 08/21/03 08/20/03 99. 998 0.02
KT3 08/22/03 07/25/03 99. 924 0.76
KW 08/25/03 07/25/03 99. 992 0.08
KX4 08/26/03 08/28/02 98. 205 17.95
KY2 08/27/03 08/26/03 99. 997 0.03
KzZz9 08/28/03 08/22/03 99. 985 0.15
863872LA3 08/29/03 08/28/03 99. 998 0.02
LE5 09/02/03 09/04/02 98. 367 16. 33
LF2 09/03/03 08/01/03 99. 907 0.93
LG 09/04/03 07/25/03 99. 888 1.12
LH8 09/05/03 09/04/03 99. 997 0.03
LL9 09/08/03 08/18/03 99. 941 0.59
LM7  09/09/03 09/08/03 99. 997 0.03
LN5 09/10/03 09/09/03 99. 998 0.02
LPO 09/11/03 09/10/03 99. 998 0.02
L@ 09/12/03 07/25/03 99. 867 1.33
LT2 09/15/03 08/13/03 99. 907 0.93
LU9 09/16/03 09/17/02 98. 241 17.59
LV7 09/17/03 06/18/03 99. 775 2.25
LWs 09/18/03 09/17/03 99. 997 0.03
LX3 09/19/03 08/15/03 99. 902 0.98
863872MA2 09/22/03 08/20/03 99. 908 0.92
MBO 09/23/03 08/21/03 99. 908 0.92
MC8 09/24/03 09/23/03 99. 997 0.03
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Section II11-B (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Anmount ) Maturity Val ue)
MD6 09/25/03 08/25/03 99.914 0. 86
ME4 09/26/ 03 09/25/03 99. 997 0.03
IVH7  09/29/03 09/22/03 99. 982 0.18
MI3 09/30/03 10/02/02 98. 437 15. 63
MKO 10/01/03 09/02/03 99.919 0.81
M.8 10/02/03 10/01/03 99. 997 0.03
MV6 10/03/03 10/01/03 99. 997 0.03
M7 10/06/03 10/03/03 99. 992 0.08
MRS 10/07/03 10/06/03 99. 997 0.03
Ms3 10/08/03 09/15/03 99. 938 0. 62
Mri 10/09/03 10/08/03 99. 997 0.03
MJU8 10/ 10/03 09/16/03 99. 936 0. 64
MY0O 10/14/03 10/17/02 98. 200 18. 00
Mz7 10/ 15/03 09/12/03 99.910 0.90
863872NA1 10/16/03 10/15/03 99. 997 0.03
NB9 10/17/03 09/17/03 99.918 0. 82
NE3 10/20/03 07/18/03 99. 749 2.51
NFO 10/21/03 10/24/02 98. 180 18. 20
NG 10/22/03 10/21/03 99. 997 0. 03
NH6 10/23/03 10/22/03 99. 997 0.03
NJ2 10/24/03 10/10/03 99. 964 0. 36
NM6 10/ 27/ 03 09/ 25/03 99.911 0. 89
NN3 10/28/03 10/06/03 99. 939 0.61
NP8 10/29/03 10/28/03 99. 997 0.03
NQ6 10/30/03 10/14/03 99. 957 0. 43
NR4 10/31/03 10/16/03 99. 960 0.40
NU7 11/03/03 10/27/03 99. 981 0.19
NV5  11/04/03 11/03/03 99. 997 0.03
N8 11/05/03 10/22/03 99. 962 0. 38
NX1 11/06/03 11/05/03 99. 997 0.03
NY9 11/07/03 10/24/03 99. 963 0. 37
863872PB7 11/10/03 11/07/03 99. 992 0.08
PD3 11/12/03 11/14/02 98. 598 14. 02
PE1 11/13/03 11/12/03 99. 997 0.03
PF8 11/14/03 10/27/03 99. 952 0. 48
PJO 11/17/03 11/22/02 98.510 14. 90
PK7 11/18/03 11/07/03 99. 971 0.29
PM3 11/20/03 10/31/03 99. 945 0.55
PN1 11/21/03 11/12/03 99. 976 0.24
PSO 11/25/03 10/31/03 99. 932 0. 68
PT8 11/26/03 11/14/03 99. 968 0.32
PY7 12/01/03 10/27/03 99. 904 0. 96
Pz4 12/02/03 12/05/02 98. 497 15. 03
863872QA8 12/03/03 06/03/03 99. 436 5.64
Q& 12/09/03 11/12/03 99. 928 0.72
QP5 12/16/03 12/18/02 98. 568 14. 32
QW 12/17/03 09/17/03 99. 747 2.53



Section I11-C
FEDERAL HOVE LOAN BANKS
Short-Term Obligations Issued at a
Di scount and Maturing in 2003

Di scount to be

| ssue Price Reported as 2003
Ccusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Anmount ) Maturity Val ue)
313384AB5 01/02/03 01/07/02 97.870 21. 30
AC3 01/03/03 01/08/02 97.920 20. 80
AF6 01/06/03 01/11/02 97. 950 20. 50
A4 01/07/03 04/19/02 98. 466 15. 34
AH2 01/08/03 01/17/02 98. 101 18.99
AJ8 01/09/03 01/16/02 98. 160 18. 40
AK5 01/10/03 01/15/02 98. 162 18. 38
AN9 01/13/03 01/18/02 98. 009 19.91
AP4  01/14/03 04/04/02 98. 060 19. 40
AQ@2 01/15/03 01/24/02 97. 953 20. 47
ARO 01/16/03 01/23/02 97.971 20. 29
AS8 01/17/03 01/22/02 97.976 20. 24
AW 01/21/03 07/22/02 99. 141 8.59
AX7 01/22/03 04/22/02 98. 396 16. 04
AY5 01/23/03 01/28/02 97. 811 21.89
AZ2 01/24/03 01/29/02 97. 800 22.00
313384BC2 01/27/03 02/01/02 97. 809 21.91
BDO 01/28/03 02/04/02 97.851 21. 49
BE8 01/29/03 04/30/02 98. 379 16. 21
BF5 01/30/03 02/05/02 97.838 21.62
BG3 01/31/03 02/06/02 97. 866 21. 34
BK4 02/03/03 02/08/02 97.872 21.28
BL2 02/04/03 03/12/02 97.743 22.57
BMD 02/05/03 08/05/02 99. 192 8.08
BN8 02/06/03 02/11/02 97. 880 21. 20
BP3 02/07/03 02/12/02 97. 896 21.04
BS7 02/10/03 02/15/02 97. 893 21. 07
BT5 02/11/03 03/18/02 97. 727 22.73
BU2 02/12/03 02/22/02 97.870 21. 30
BVO 02/13/03 02/22/02 97.874 21. 26
BWB 02/14/03 02/19/02 97.910 20. 90
313384CA5 02/18/03 05/17/02 98. 407 15.93
CB3 02/19/03 07/15/02 98. 966 10. 34
CCl1 02/20/03 02/25/02 97. 850 21.50
CD9 02/21/03 02/26/02 97. 820 21.80
C& 02/24/03 03/01/02 97.772 22.28
CHO 02/25/03 03/05/02 97.749 22.51
Cl6 02/26/03 04/24/02 98. 075 19. 25
CK3 02/27/03 03/04/02 97. 696 23.04
CL1 02/28/03 03/05/02 97.676 23. 24
CP2 03/03/03 03/08/02 97. 470 25. 30
CQ0 03/04/03 04/19/02 97.989 20.11
CR8 03/05/03 04/19/02 97.982 20. 18
Cs6 03/06/03 03/11/02 97. 450 25. 50
CT4 03/07/03 03/12/02 97. 470 25. 30
CW 03/10/03 03/15/02 97. 412 25. 88
CX5 03/11/03 06/13/02 98. 540 14. 60
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Section I11-C (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
Cy3 03/12/03 06/14/02 98. 622 13.78
Cz0 03/13/03 03/18/02 97. 400 26. 00
313384DA4 03/14/03 03/19/02 97.370 26. 30
DD8 03/17/03 03/22/02 97. 340 26. 60
DE6 03/18/03 06/26/02 98.712 12. 88
DF3 03/19/03 09/18/02 99. 145 8.55
DGlL 03/20/03 03/25/02 97. 310 26. 90
DH9 03/21/03 03/26/02 97.230 27.70
DLO 03/24/03 04/02/02 97. 320 26. 80
DMB 03/25/03 04/04/02 97. 357 26. 43
DN6 03/26/03 09/25/02 99. 171 8. 29
DP1 03/27/03 04/09/02 97. 507 24. 93
DQ@ 03/28/03 04/03/02 97.311 26. 89
DT3 03/31/03 04/05/02 97. 490 25.10
DUO 04/01/03 04/09/02 97.471 25. 29
Dv8 04/02/03 09/26/02 99. 170 8. 30
DW6 04/03/03 04/10/02 97. 464 25. 36
DX4 04/04/03 04/09/02 97. 450 25.50
313384EA3 04/07/03 04/12/02 97. 500 25.00
EB1 04/08/03 04/17/02 97.518 24. 82
EC9 04/09/03 04/17/02 97.511 24. 89
ED7 04/10/03 04/15/02 97. 600 24.00
EE5 04/11/03 04/16/02 97.538 24.62
EH8 04/ 14/ 03 04/19/02 97.570 24. 30
EJ4 04/ 15/ 03 04/26/02 97. 699 23.01
EK1 04/16/03 04/26/02 97.683 23. 17
EL9 04/17/03 04/22/02 97. 580 24. 20
EMr 04/ 18/ 03 04/26/02 97. 680 23.20
EQ@ 04/21/03 04/26/02 97. 650 23.50
ER6 04/22/03 04/30/02 97. 689 23.11
ES4 04/23/03 05/01/02 97.729 22.71
ET2 04/24/03 04/30/02 97.676 23.24
EU9 04/25/03 04/30/02 97.670 23. 30
EX3 04/28/03 05/03/02 97. 683 23. 17
EYl 04/29/03 01/29/03 99. 705 2.95
EZ8 04/30/03 05/31/02 97. 959 20.41
313384FA2 05/01/03 05/09/02 97. 680 23.20
FBO 05/02/03 05/07/02 97.700 23.00
FE4 05/05/03 05/14/02 97.716 22.84
FF1 05/06/03 02/04/03 99. 699 3.01
FG 05/07/03 11/06/02 99. 297 7.03
FH7 05/08/03 05/13/02 97. 690 23.10
FJ3 05/09/03 05/14/02 97.577 24. 23
FM6 05/12/03 05/17/02 97. 660 23. 40
FN4 05/ 13/03 08/20/02 98. 810 11.90
FP9 05/14/03 10/30/02 99. 200 8. 00

FQ7 05/15/03 05/20/02 97. 611 23. 89



Section II11-C (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
FR5 05/16/03 05/21/02 97. 620 23. 80
FU8 05/19/03 05/24/02 97. 687 23.13
FV6 05/20/03 05/28/02 97. 689 23.11
FWI 05/21/03 05/28/02 97. 683 23. 17
FX2 05/22/03 05/28/02 97.676 23.24
FYO 05/23/03 05/29/02 97. 607 23.93
313384CGC7 05/27/03 12/02/02 99. 379 6.21
GD5 05/28/03 11/18/02 99. 316 6. 84
GE3 05/29/03 06/03/02 97.736 22.64
GF0 05/30/03 06/04/02 97. 700 23.00
GJ2 06/02/03 06/07/02 97. 750 22.50
GK9 06/03/03 12/04/02 99. 346 6. 54
GL7 06/04/03 12/04/02 99. 335 6. 65
Gvwb 06/05/03 06/10/02 97.733 22.67
GN3 06/06/03 06/12/02 97.776 22.24
GR4 06/09/03 06/14/02 97.920 20. 80
GS2 06/10/03 09/05/02 98.772 12. 28
Gro 06/11/03 12/11/02 99. 352 6. 48
@QJ7 06/12/03 06/17/02 97. 860 21. 40
Gv5 06/13/03 06/18/02 97. 854 21. 46
GY9 06/16/03 06/21/02 97.910 20. 90
&6 06/17/03 09/13/02 98. 707 12. 93
313384HA0 06/18/03 12/18/02 99. 346 6. 54
HB8 06/ 19/03 06/24/02 97. 950 20. 50
HC6 06/20/03 06/25/02 97. 940 20. 60
HF9 06/23/03 06/28/02 97.970 20. 30
HG7 06/24/03 07/01/02 98. 001 19. 99
HH5 06/ 25/ 03 12/26/02 99. 359 6.41
HJ1 06/26/03 07/01/02 97.991 20. 09
HK8 06/27/03 07/02/02 98. 000 20. 00
HN2 06/30/03 12/04/02 99. 266 7.34
HP7 07/01/03 07/08/02 97.972 20. 28
H® 07/02/03 07/11/02 98. 082 19. 18
HR3 07/03/03 07/08/02 97.961 20. 39
Hv4 07/07/03 10/11/02 98. 842 11.58
HW2 07/08/03 07/16/02 98. 215 17.85
HX0O 07/09/03 09/12/02 98. 550 14. 50
HY8 07/10/03 07/15/02 98. 150 18. 50
Hz5 07/11/03 07/16/02 98. 170 18. 30
313384JC4 07/14/03 07/22/02 98. 168 18. 32
JD2 07/15/03 10/25/02 98. 817 11. 83
JEO 07/16/03 01/15/03 99. 368 6. 32
JF7 07/17/03 07/22/02 98. 142 18. 58
JG& 07/18/03 07/23/02 98. 160 18. 40
JK6 07/21/03 07/26/02 98. 221 17.79
JL4 07/22/03 02/05/03 99. 448 5.52
JM2 07/23/03 07/31/02 98. 205 17. 95
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Section I11-C (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
JNO 07/24/03 07/30/02 98. 195 18. 05
JP5 07/25/03 07/31/02 98. 203 17.97
JS9 07/28/03 11/01/02 98. 954 10. 46
JT7 07/29/03 11/04/02 98. 965 10. 35
Ju4 07/30/03 10/25/02 98. 749 12.51
Jv2 07/31/03 08/06/02 98.414 15. 86
JW) 08/01/03 08/07/02 98. 413 15. 87
JZ3 08/04/03 08/09/02 98. 400 16. 00
313384KA6 08/05/03 11/07/02 98. 929 10.71
KB4 08/06/03 09/23/02 98. 565 14. 35
KC2 08/07/03 08/15/02 98. 364 16. 36
KDO 08/08/03 08/15/02 98. 424 15.76
KG3 08/11/03 08/16/02 98. 350 16. 50
KH1 08/12/03 08/19/02 98. 250 17.50
KJ7 08/13/03 08/20/02 98. 329 16.71
KK4 08/14/03 08/19/02 98. 260 17. 40
KL2 08/15/03 08/20/02 98. 300 17.00
KP3 08/18/03 08/23/02 98. 340 16. 60
KQL 08/19/03 02/20/03 99. 405 5.95
KR9 08/20/03 02/19/03 99. 379 6.21
KS7 08/21/03 08/29/02 98. 324 16. 76
KT5 08/22/03 08/27/02 98. 270 17. 30
KW8 08/25/03 01/27/03 99. 323 6.77
KX6 08/26/03 09/04/02 98. 398 16. 02
KY4 08/27/03 09/09/02 98. 348 16. 52
Kzl 08/28/03 09/05/02 98. 423 15. 77
313384LA5 08/29/03 09/04/02 98. 346 16. 54
LE7 09/02/03 09/09/02 98. 309 16.91
LF4 09/03/03 09/09/02 98. 305 16. 95
L& 09/04/03 09/09/02 98. 300 17.00
LHO 09/05/03 09/11/02 98. 215 17. 85
LL1 09/08/03 09/13/02 98. 300 17.00
LMD 09/09/03 02/12/03 99. 321 6.79
LN7 09/10/03 02/10/03 99. 311 6. 89
LP2 09/11/03 02/25/03 99. 346 6. 54
LQ 09/12/03 09/17/02 98. 250 17.50
LT4 09/15/03 09/20/02 98. 340 16. 60
LU1 09/16/03 02/10/03 99. 292 7.08
LV9 09/17/03 12/31/02 99. 133 8.67
LW 09/18/03 06/17/03 99. 770 2.30
LX5 09/19/03 09/25/02 98. 365 16. 35
313384MA4  09/22/03 09/27/02 98. 360 16. 40
VB2 09/23/03 11/21/02 98. 878 11. 22
MCO 09/24/03 11/04/02 98. 731 12. 69
MD8 09/25/03 10/03/02 98.513 14. 87
ME6 09/26/03 10/09/02 98. 465 15. 35

MH9 09/29/03 10/07/02 98. 443 15.57



Section II11-C (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
MI5 09/30/03 10/10/02 98. 452 15. 48
MK2 10/01/03 10/09/02 98. 423 15. 77
MLO 10/02/03 10/09/02 98. 419 15. 81
MvB 10/03/03 10/08/02 98. 400 16. 00
M® 10/06/03 10/21/02 98. 376 16. 24
MR7 10/07/03 10/21/02 98. 372 16. 28
Ms5 10/08/03 01/17/03 99. 091 9.09
Mr3 10/09/03 01/24/03 99. 133 8. 67
MJO 10/10/03 10/15/02 98. 280 17. 20
MY2 10/ 14/03 01/23/03 99. 105 8. 95
MZ9 10/ 15/03 01/16/03 99. 069 9.31
313384NA3 10/16/03 10/29/02 98. 455 15. 45
NB1 10/17/03 10/23/02 98. 236 17. 64
NE5 10/20/03 10/28/02 98. 423 15. 77
NF2 10/21/03 02/03/03 99. 126 8.74
NGO 10/22/03 11/01/02 98. 550 14. 50
NH8 10/23/03 10/28/02 98. 410 15. 90
NJ4 10/24/03 10/31/02 98. 549 14.51
NM7 10/27/03 11/01/02 98. 570 14. 30
NN5 10/28/03 04/30/03 99. 417 5.83
NPO 10/29/03 11/05/02 98. 538 14. 62
N@B 10/30/03 11/19/02 98.678 13. 22
NR6 10/31/03 11/05/02 98. 540 14. 60
NU9 11/03/03 11/08/02 98.614 13. 86
NV7 11/04/03 11/12/02 98. 622 13.78
N6 11/05/03 11/13/02 98. 661 13. 39
NX3 11/06/03 11/13/02 98. 638 13. 62
NYl1 11/07/03 11/13/02 98. 644 13. 56
313384PB9 11/10/03 11/20/02 98.619 13.81
PD5 11/12/03 11/27/02 98. 639 13.61
PE3 11/13/03 05/13/03 99. 417 5. 83
PFO 11/14/03 11/19/02 98. 580 14. 20
PJ2 11/17/03 11/22/02 98. 560 14. 40
PK9 11/18/03 02/19/03 99. 071 9.29
PL7 11/19/03 05/21/03 99. 448 5.52
PMb  11/20/03 11/25/02 98. 550 14.50
PN3 11/21/03 11/26/02 98. 502 14. 98
PR4 11/24/03 01/31/03 98. 985 10. 15
PS2 11/25/03 02/06/03 98. 986 10. 14
PTO 11/26/03 12/02/02 98. 484 15. 16
PV5 11/28/03 12/04/02 98. 504 14. 96
PY9 12/01/03 12/06/02 98. 610 13. 90
Pz6 12/02/03 03/04/03 99. 075 9.25
313384QA0 12/03/03 03/05/03 99. 098 9.02
@8 12/04/03 12/09/02 98. 600 14. 00
QC6 12/05/03 12/12/02 98.578 14. 22
Q9 12/08/03 12/13/02 98. 581 14. 19
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Section I11-C (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
QG7 12/09/03 07/14/03 99.614 3. 86
Q@5 12/10/03 12/16/02 98. 654 13. 46
Q1 12/11/03 12/16/02 98. 580 14. 20
K8 12/12/03 12/17/02 98. 590 14. 10
Q\2 12/15/03 12/20/02 98. 632 13. 68
Q7 12/16/03 12/23/02 98. 653 13. 47
Q¥ 12/17/03 05/15/03 99. 316 6. 84
QR3 12/18/03 12/23/02 98. 650 13.50
@S1 12/19/03 12/26/02 98. 677 13. 23
Qva 12/22/03 12/30/02 98. 748 12.52
QR 12/23/03 01/09/03 98.714 12. 86
QX0 12/24/03 12/30/02 98.724 12. 76
Q5 12/26/03 06/16/03 99. 534 4. 66
313384RC5 12/29/03 01/07/03 98. 675 13. 25
RD3 12/30/03 01/07/03 98. 651 13. 49

RE1 12/31/03 07/02/03 99. 509 4.91



Section I11-D
FEDERAL NATI ONAL MORTGAGE ASSOCI ATl ON
Short-Term Obligations Issued at a
Di scount and Maturing in 2003

Di scount to be

| ssue Price Reported as 2003
Ccusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Anmount ) Maturity Val ue)
313588AB1 01/02/03 02/11/02 98. 149 18.51
AC9 01/03/03 09/05/02 99. 467 5.33
AF2 01/06/03 04/05/02 98. 214 17. 86
AR 01/07/03 08/01/02 99. 276 7.24
AH8 01/08/03 04/24/02 98. 446 15. 54
AJ4 01/09/03 04/23/02 98. 441 15. 59
AK1 01/10/03 01/16/02 98. 135 18. 65
AN5 01/13/03 03/15/02 97.982 20. 18
APO 01/14/03 09/16/02 99. 443 5.57
A8 01/15/03 04/15/02 98. 266 17.34
AR6 01/16/03 03/21/02 97.910 20. 90
AS4  01/17/03 03/14/02 97.949 20.51
AWs 01/21/03 04/25/02 98. 382 16. 18
AX3 01/22/03 04/25/02 98. 398 16. 02
AYl 01/23/03 05/17/02 98. 543 14. 57
AZ8 01/24/03 04/25/02 98. 364 16. 36
313588BC8 01/27/03 06/07/02 98. 707 12.93
BD6 01/28/03 12/05/02 99. 810 1.90
BE4 01/29/03 06/24/02 98. 893 11. 07
BF1 01/30/03 04/29/02 98. 375 16. 25
B& 01/31/03 04/02/02 97.923 20. 77
BKO 02/03/03 02/08/02 97. 847 21.53
BL8 02/04/03 04/02/02 97. 793 22.07
BM6 02/05/03 05/09/02 98. 383 16. 17
BN4 02/06/03 05/03/02 98. 349 16. 51
BP9 02/07/03 02/13/02 97. 737 22.63
BS3 02/10/03 04/08/02 97.981 20.19
BT1 02/11/03 05/13/02 98. 424 15.76
BU3 02/12/03 08/14/02 99. 229 7.71
BV6 02/13/03 09/12/02 99. 281 7.19
BWA 02/14/03 03/12/02 97. 618 23.82
313588CA1 02/18/03 04/19/02 98. 085 19.15
CB9 02/19/03 08/21/02 99. 178 8.22
CC7 02/ 20/03 04/24/02 98. 112 18. 88
CD5 02/21/03 04/19/02 98. 066 19. 34
C& 02/24/03 12/17/02 99. 755 2.45
CH6 02/25/03 03/18/02 97. 496 25.04
Cl2 02/26/03 03/04/02 97. 676 23.24
CK9 02/27/03 03/08/02 97. 459 25.41
CL7 02/28/03 04/24/02 98. 054 19. 46
CP8 03/03/03 05/06/02 98. 177 18. 23
CQ 03/04/03 10/02/02 99. 341 6.59
CR4 03/05/03 09/04/02 99. 191 8.09
CS2 03/06/03 06/04/02 98. 411 15. 89
CT0 03/07/03 03/13/02 97. 442 25.58
CWB8 03/10/03 06/11/02 98. 451 15. 49
CX1 03/11/03 06/11/02 98. 445 15.55
CY9 03/12/03 08/15/02 99. 089 9.11
Cz6 03/13/03 10/10/02 99. 333 6. 67
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Section I11-D (conti nued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
313588DA0 03/14/03 04/17/02 97. 839 21.61
DD4 03/17/03 08/27/02 99. 085 9.15
DE2 03/18/03 01/14/03 99. 787 2.13
DF9 03/19/03 09/18/02 99. 161 8. 39
DG/ 03/20/03 11/22/02 99. 590 4.10
DH5 03/21/03 08/23/02 99. 061 9. 39
DL6 03/24/03 07/10/02 98. 729 12. 71
DM4A  03/25/03 04/18/02 97.793 22.07
DN2 03/26/03 09/25/02 99. 163 8. 37
DP7 03/27/03 11/25/02 99.573 4.27
D 03/28/03 08/01/02 98.911 10. 89
DT9 03/31/03 04/25/02 97. 866 21. 34
DU6 04/01/03 06/21/02 98. 477 15. 23
Dv4 04/02/03 10/02/02 99. 216 7.84
DW2 04/03/03 11/05/02 99. 441 5.59
DX0 04/04/03 04/10/02 97. 467 25. 33
313588EA9 04/07/03 07/08/02 98. 590 14. 10
EB7 04/08/03 11/13/02 99. 497 5. 03
EC5 04/09/03 06/14/02 98. 331 16. 69
ED3 04/10/03 07/11/02 98. 627 13.73
EE1 04/11/03 11/05/02 99. 411 5.89
EH4 04/ 14/ 03 08/14/02 98. 988 10. 12
EJO 04/15/03 07/11/02 98. 602 13.98
EK7 04/16/03 10/16/02 99. 156 8. 44
EL5 04/17/03 08/08/02 98. 915 10. 85
EM3 04/18/03 08/13/02 98. 925 10. 75
EQ4 04/21/03 08/28/02 98. 892 11.08
ER2 04/22/03 11/26/02 99. 481 5.19
ESO 04/23/03 10/23/02 99. 148 8.52
ET8 04/24/03 08/23/02 98. 888 11.12
EU5 04/25/03 08/29/02 98. 905 10. 95
EX9 04/28/03 06/05/02 97.984 20. 16
EY7 04/29/03 12/18/02 99. 527 4.73
EZ4 04/30/03 06/27/02 98. 439 15. 61
313588FA8 05/01/03 08/07/02 98. 850 11.50
FB6 05/02/03 05/08/02 97. 686 23.14
FEO 05/05/03 08/06/02 98. 829 11. 71
FF7 05/06/03 09/04/02 98. 909 10.91
FG5 05/07/03 11/06/02 99. 297 7.03
FH3 05/08/03 08/09/02 98. 821 11.79
FJ9 05/09/03 12/04/02 99. 454 5.46
FM2  05/12/03 08/13/02 98.814 11. 86
FNO 05/13/03 01/15/03 99. 600 4.00
FP5 05/14/03 11/13/02 99. 376 6. 24
FQ@ 05/15/03 05/20/02 97.590 24.10
FR1 05/16/03 08/16/02 98. 809 11.91
FU4 05/19/03 08/29/02 98. 751 12. 49
FV2 05/20/03 08/28/02 98. 741 12. 59

FW 05/21/03 11/20/02 99. 368 6. 32



Section II11-D (conti nued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
FX8 05/22/03 08/28/02 98. 732 12. 68
FY6 05/23/03 05/30/02 97. 653 23. 47
313588GC3 05/27/03 11/13/02 99. 323 6.77
Gl 05/28/03 11/13/02 99. 319 6.81
GE9 05/29/03 11/13/02 99. 316 6. 84
G-6 05/30/03 06/05/02 97. 696 23.04
GJ8 06/02/03 08/12/02 98. 677 13. 23
GK5 06/03/03 06/28/02 98. 158 18. 42
G.3 06/04/03 12/04/02 99. 350 6.50
GVvL 06/05/03 01/08/03 99. 498 5.02
G\9 06/06/03 12/09/02 99. 369 6.31
GRO 06/09/03 02/11/03 99. 597 4.03
GS8 06/10/03 01/29/03 99. 564 4. 36
Gré 06/11/03 12/11/02 99. 364 6. 36
GJ3 06/12/03 01/14/03 99. 491 5.09
Gvl 06/13/03 09/13/02 98. 749 12.51
GY5 06/16/03 08/16/02 98.674 13. 26
&2 06/17/03 08/21/02 98. 642 13.58
313588HA6 06/18/03 09/26/02 98. 844 11.56
HB4 06/19/03 01/14/03 99. 467 5.33
HC2 06/20/03 06/25/02 97.920 20. 80
HF5 06/23/03 01/21/03 99. 482 5.18
HG3 06/24/03 11/18/02 99. 213 7.87
HH1 06/25/03 12/24/02 99. 359 6.41
HJ7 06/26/03 01/21/03 99. 471 5.29
HK4 06/27/03 07/03/02 98. 022 19.78
HN8 06/30/03 07/12/02 98. 147 18. 53
HP3 07/01/03 08/19/02 98. 552 14. 48
HQL 07/02/03 01/02/03 99. 385 6. 15
HR9 07/03/03 02/03/03 99. 500 5.00
HVO 07/07/03 12/04/02 99. 200 8. 00
HW8 07/08/03 01/28/03 99. 468 5.32
HX6 07/09/03 01/08/03 99. 376 6. 24
HY4 07/10/03 02/19/03 99. 522 4.78
Hz1 07/11/03 10/04/02 98. 802 11.98
313588JC0 07/14/03 10/16/02 98. 750 12. 50
JD8 07/15/03 12/12/02 99. 236 7.64
JE6 07/16/03 12/11/02 99. 222 7.78
JF3 07/17/03 11/12/02 99. 108 8.92
JGL 07/18/03 10/16/02 98. 732 12. 68
JK2 07/21/03 10/23/02 98. 728 12. 72
JLO 07/22/03 03/25/03 99.613 3. 87
JMB 07/23/03 01/22/03 99. 398 6. 02
JN6 07/24/03 02/25/03 99. 499 5.01
JP1 07/25/03 07/31/02 98. 158 18. 42
JS5 07/28/03 03/14/03 99. 577 4.23
JT3 07/29/03 03/05/03 99. 521 4.79
JU0 07/30/03 01/29/03 99. 400 6. 00
Jv8 07/31/03 01/23/03 99. 370 6. 30
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Section I11-D (conti nued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
JWs 08/01/03 11/26/02 99. 070 9.30
JZ9 08/04/03 11/08/02 99. 036 9. 64
313588KA2 08/05/03 03/03/03 99. 475 5.25
KBO 08/06/03 02/05/03 99. 391 6. 09
KC8 08/07/03 11/07/02 99. 022 9.78
KD6 08/08/03 12/10/02 99. 143 8. 57
K& 08/11/03 11/13/02 99. 036 9. 64
KH7 08/ 12/ 03 06/05/03 99. 790 2.10
KJ3 08/13/03 12/17/02 99. 144 8. 56
KKO 08/14/03 11/15/02 99.018 9. 82
KL8 08/15/03 09/10/02 98. 456 15. 44
KP9 08/18/03 04/21/03 99. 607 3.93
KQ7 08/19/03 04/23/03 99.610 3.90
KR5 08/20/03 12/12/02 99. 094 9. 06
KS3 08/21/03 03/18/03 99. 510 4.90
KT1 08/22/03 08/28/02 98. 235 17. 65
KWl 08/25/03 12/24/02 99. 132 8. 68
KX2 08/26/03 03/26/03 99. 503 4.97
KYO 08/27/03 02/26/03 99. 388 6.12
KZ7 08/28/03 12/27/02 99. 153 8. 47
313588LA1 08/29/03 10/04/02 98. 547 14. 53
LE3 09/02/03 11/26/02 98.911 10. 89
LFO 09/03/03 03/05/03 99. 401 5.99
LG 09/04/03 03/31/03 99.512 4. 88
LH6 09/05/03 10/24/02 98. 490 15. 10
LL7 09/08/03 12/11/02 98. 999 10.01
LM6 09/09/03 12/12/02 99. 006 9.94
LN3 09/10/03 01/10/03 99. 177 8. 23
LP8 09/11/03 12/10/02 98. 984 10. 16
L@ 09/12/03 12/10/02 98. 980 10. 20
LTO 09/15/03 02/13/03 99. 269 7.31
LU7 09/16/03 04/16/03 99. 494 5. 06
LV5 09/17/03 03/19/03 99. 416 5.84
LWB 09/18/03 12/19/02 99. 022 9.78
LX1 09/19/03 09/25/02 98. 320 16. 80
313588MA0 09/22/03 12/24/02 99. 025 9.75
MB8 09/23/03 07/15/03 99. 811 1.89
MC6 09/24/03 03/26/03 99. 409 5.91
MD4 09/25/03 11/15/02 98. 840 11. 60
ME2 09/26/03 05/28/03 99. 627 3.73
MH5 09/29/03 07/21/03 99. 808 1.92
MI1 09/30/03 01/29/03 99. 187 8.13
MK8 10/01/03 12/05/02 98. 858 11. 42
M.6 10/02/03 01/02/03 99. 067 9.33
M 10/03/03 01/06/03 99. 033 9. 67
M®B 10/06/03 02/13/03 99. 204 7.96
MR3 10/07/03 02/04/03 99. 170 8. 30
M51 10/08/03 04/09/03 99. 430 5.70
Mr9 10/09/03 05/16/03 99. 546 4.54



Section II11-D (conti nued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
MJ6 10/ 10/03 02/14/03 99. 193 8. 07
My8 10/ 14/03 05/19/03 99. 552 4.48
MZ5 10/ 15/03 12/05/02 98. 744 12.56
313588NA9 10/16/03 08/13/03 99. 815 1.85
NB7 10/17/03 10/23/02 98. 217 17. 83
NE1 10/20/03 01/15/03 99. 042 9.58
NF8 10/21/03 01/15/03 99. 039 9.61
NG6 10/22/03 01/14/03 99. 017 9. 83
NH4 10/ 23/ 03 01/24/03 99. 078 9.22
NJO 10/24/03 01/23/03 99. 071 9.29
NMB  10/27/03 01/30/03 99. 070 9.30
NN1 10/28/03 06/03/03 99. 539 4.61
NP6 10/29/03 04/30/03 99.414 5. 86
N4 10/30/03 01/27/03 99. 072 9.28
NR2 10/31/03 12/06/02 98. 766 12. 34
NU5 11/03/03 12/06/02 98. 755 12. 45
NV3 11/04/03 06/02/03 99.513 4.87
N 11/05/03 05/07/03 99. 442 5.58
NX9 11/06/03 06/04/03 99. 539 4.61
NY7 11/07/03 02/05/03 99. 060 9.40
313588PB5 11/10/03 06/04/03 99. 527 4.73
PD1 11/12/03 05/14/03 99. 429 5.71
PE9 11/13/03 04/17/03 99. 318 6. 82
PF6 11/14/03 11/20/02 98. 581 14. 19
PJ8 11/17/03 02/19/03 99. 082 9.18
PK5 11/18/03 07/10/03 99. 642 3.58
PL3 11/19/03 05/21/03 99. 454 5.46
PML 11/20/03 01/29/03 99. 000 10. 00
PN9 11/21/03 01/28/03 98. 994 10. 06
PRO 11/24/03 06/19/03 99. 596 4. 04
PS8 11/25/03 04/22/03 99. 295 7.05
PT6 11/26/03 01/24/03 98. 963 10. 37
PVl 11/28/03 08/04/03 99. 652 3.48
PY5 12/01/03 12/13/02 98. 647 13. 53
Pz2 12/02/03 03/05/03 99. 078 9.22
313588QA6 12/03/03 03/05/03 99. 075 9.25
@B4 12/04/03 02/27/03 99. 051 9.49
QC2 12/05/03 03/27/03 99. 192 8. 08
QF5 12/08/03 03/11/03 99. 207 7.93
Q= 12/09/03 08/01/03 99. 610 3.90
@QH1 12/10/03 02/18/03 99. 000 10. 00
Q7 12/11/03 01/27/03 98. 931 10. 69
&4 12/12/03 12/18/02 98.613 13. 87
QN8 12/15/03 02/14/03 98. 970 10. 30
Q3 12/16/03 02/05/03 98. 910 10. 90
QAL 12/17/03 02/14/03 98. 963 10. 37
QRO 12/18/03 01/24/03 98. 870 11. 30
QS7 12/19/03 02/04/03 98. 896 11. 04
QW0 12/22/03 02/19/03 98. 963 10. 37
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Section I11-D (conti nued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000

Nunber Dat e Dat e Amount ) Maturity Val ue)
QM8 12/23/03 01/27/03 98. 873 11. 27
QX6 12/24/03 01/27/03 98. 842 11.58
Q1 12/26/03 01/28/03 98. 866 11. 34
313588RC1 12/29/03 01/24/03 98.814 11. 86
RD9 12/30/03 02/04/03 98. 858 11. 42

RE7 12/31/03 01/23/03 98. 794 12. 06



Section Il1-E

FEDERAL FARM CREDI T BANKS
Consol i dat ed Systemni de Di scount Notes

Short-Term Cbligations Issued at a
Di scount and Maturing in 2003

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
313312AB6 01/02/03 01/11/02 97.933 20. 67
AC4 01/03/03 11/01/02 99. 739 2.61
AF7 01/06/03 10/02/02 99. 563 4. 37
AGG 01/07/03 11/13/02 99. 811 1.89
AH3 01/08/03 11/12/02 99. 804 1.96
AJ9 01/09/03 09/09/02 99. 427 5.73
AK6 01/10/03 06/21/02 98. 957 10. 43
ANO 01/13/03 10/22/02 99. 606 3.94
AP5 01/14/03 10/24/02 99.611 3.89
A@B 01/15/03 01/29/02 97.816 21. 84
AR1L 01/16/03 01/16/02 98. 074 19. 26
AS9 01/17/03 08/26/02 99. 328 6.72
AW 01/21/03 10/21/02 99. 566 4.34
AX8 01/22/03 01/22/02 97.993 20. 07
AY6 01/23/03 05/01/02 98. 398 16. 02
AZ3 01/24/03 01/24/02 97. 888 21.12
313312BC3 01/27/03 10/29/02 99. 588 4.12
BD1 01/28/03 10/30/02 99. 605 3.95
BE9 01/29/03 01/29/02 97. 688 23.12
BF6 01/30/03 01/30/02 97. 759 22.41
B&4 01/31/03 09/19/02 99. 371 6. 29
BK5 02/03/03 02/05/02 97.792 22.08
BL3 02/04/03 12/03/02 99.774 2.26
BML 02/05/03 12/04/02 99.774 2.26
BN9 02/06/03 06/28/02 98. 866 11. 34
BP4 02/07/03 02/07/02 97. 759 22.41
BS8 02/10/03 12/13/02 99. 789 2.11
BT6 02/11/03 05/17/02 98. 358 16. 42
BU3 02/12/03 06/05/02 98. 551 14. 49
Bv1 02/13/03 02/13/02 97.698 23.02
BWD 02/ 14/03 04/09/02 97. 866 21. 34
313312CA6 02/18/03 12/17/02 99.774 2.26
CB4 02/19/03 11/19/02 99.678 3.22
CC2 02/20/03 11/20/02 99. 681 3.19
CDO 02/21/03 12/19/02 99. 771 2.29
C& 02/24/03 10/25/02 99. 427 5.73
CH1L 02/25/03 02/25/02 97.759 22.41
CJ7 02/26/03 02/26/02 97.729 22.71
CK4 02/27/03 09/30/02 99. 317 6. 83
CL2 02/28/03 12/03/02 99. 688 3.12
CP3 03/03/03 03/13/02 97. 436 25. 64
CQL 03/04/03 08/21/02 99. 095 9.05
CR9 03/05/03 12/04/02 99.674 3.26
CS7 03/06/03 03/07/02 97.573 24. 27
CT5 03/07/03 03/08/02 97. 381 26. 19
CW8 03/10/03 09/04/02 99. 148 8.52
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Section II1-E (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
CX6 03/11/03 12/09/02 99. 675 3.25
Cv4 03/12/03 03/13/02 97.371 26. 29
Cz1 03/13/03 03/14/02 97.391 26. 09
313312DA5 03/14/03 06/04/02 98. 333 16. 67
DD9 03/17/03 10/23/02 99. 315 6. 85
DE7 03/18/03 11/18/02 99. 577 4.23
DF4 03/19/03 02/26/03 99. 927 0.73
D& 03/20/03 05/24/02 98. 142 18. 58
DHO 03/21/03 09/17/02 99. 116 8.84
DL1 03/24/03 12/30/02 99. 706 2.94
DWB  03/25/03 12/31/02 99.711 2.89
DN7 03/26/03 03/04/03 99. 924 0.76
DP2 03/27/03 03/06/03 99. 929 0.71
DQO 03/28/03 03/04/03 99. 917 0. 83
DT4 03/31/03 09/20/02 99. 104 8. 96
DU1 04/01/03 01/02/03 99. 691 3.09
Dv9 04/02/03 03/03/03 99. 896 1.04
DW 04/03/03 03/18/03 99. 948 0.52
DX5 04/04/03 10/04/02 99. 181 8.19
313312EA4 04/07/03 10/08/02 99. 196 8. 04
EB2 04/08/03 11/21/02 99. 509 4.91
ECO 04/09/03 03/20/03 99. 934 0. 66
ED8 04/10/03 10/11/02 99. 196 8.04
EE6 04/11/03 08/16/02 98. 922 10. 78
EH9 04/ 14/ 03 06/14/02 98. 168 18. 32
EJ5 04/15/03 06/17/02 98. 297 17.03
EK2 04/16/03 04/01/03 99. 950 0.50
ELO 04/17/03 04/01/03 99. 947 0.53
EQ 04/21/03 03/31/03 99. 929 0.71
ER7 04/22/03 10/22/02 99. 130 8.70
ES5 04/23/03 04/04/03 99. 938 0. 62
ET3 04/24/03 04/04/03 99. 934 0. 66
EUO 04/25/03 11/26/02 99. 458 5.42
EX4 04/28/03 10/29/02 99. 206 7.94
EY2 04/29/03 10/30/02 99. 236 7.64
EZ9 04/30/03 05/01/02 97.563 24. 37
313312FA3 05/01/03 09/20/02 98. 959 10. 41
FB1 05/02/03 03/11/03 99. 840 1.60
FE5 05/05/03 11/04/02 99. 257 7.43
FF2 05/06/03 10/31/02 99. 221 7.79
FGO 05/07/03 11/06/02 99. 272 7.28
FH8 05/08/03 04/21/03 99. 944 0.56
FJ4 05/09/03 10/09/02 99. 058 9.42
FM7  05/12/03 02/12/03 99. 696 3.04
FN5 05/13/03 04/22/03 99. 931 0. 69
FPO 05/14/03 08/12/02 98.778 12. 22



Section II1-E (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
FQ@B 05/15/03 07/23/02 98. 528 14.72
FR6 05/16/03 08/13/02 98. 758 12. 42
FU9 05/19/03 02/19/03 99. 696 3.04
FV7 05/20/03 02/20/03 99. 696 3.04
FWs 05/21/03 05/01/03 99. 935 0. 65
FX3 05/22/03 11/22/02 99. 346 6. 54
FY1 05/23/03 05/24/02 97.573 24. 27
313312GC8 05/27/03 02/ 26/03 99. 690 3.10
G6 05/28/03 09/30/02 98. 933 10. 67
GE4 05/29/03 05/01/03 99. 909 0.91
G-1 05/30/03 09/27/02 98. 863 11. 37
GJ3 06/02/03 12/18/02 99. 401 5.99
&KO0O 06/03/03 12/03/02 99. 328 6.72
G.8 06/04/03 04/23/03 99. 861 1.39
Gv6 06/05/03 12/09/02 99. 367 6. 33
G\ 06/06/03 12/06/02 99. 353 6. 47
G5 06/09/03 01/07/03 99. 465 5.35
GS3 06/10/03 09/19/02 98. 768 12. 32
Grli 06/11/03 11/13/02 99. 253 7.47
GJU8 06/12/03 09/04/02 98. 720 12. 80
Gv6 06/13/03 12/13/02 99. 343 6. 57
G0 06/16/03 10/03/02 98. 905 10. 95
&7 06/17/03 09/30/02 98. 844 11.56
313312HA1 06/18/03 08/12/02 98.614 13. 86
HB9 06/19/03 12/17/02 99. 336 6. 64
HC7 06/20/ 03 04/24/03 99. 813 1.87
HFO 06/23/03 05/30/03 99.919 0.81
H&E 06/24/03 12/24/02 99. 348 6. 52
HH6 06/ 25/03 12/18/02 99. 318 6. 82
HJ2 06/26/03 06/10/03 99. 948 0.52
HK9 06/27/03 05/09/03 99. 841 1.59
HN3 06/30/03 12/30/02 99. 358 6.42
HP8 07/01/03 09/20/02 98. 667 13. 33
HQ@ 07/02/03 01/02/03 99. 367 6. 33
HR4 07/03/03 01/03/03 99. 361 6. 39
HV5 07/07/03 01/07/03 99. 361 6. 39
HWB 07/08/03 05/28/03 99. 866 1.34
HX1 07/09/03 11/15/02 99. 108 8.92
HY9 07/10/03 05/29/03 99. 861 1.39
Hz6 07/11/03 01/14/03 99. 377 6.23
313312JC5 07/14/03 11/14/02 99. 119 8.81
JD3 07/15/03 08/22/02 98. 420 15. 80
JE1 07/16/03 05/21/03 99. 821 1.79
JF8 07/17/03 05/30/03 99. 841 1.59
JG& 07/18/03 09/12/02 98. 498 15. 02
JK7 07/21/03 09/17/02 98. 499 15.01
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Section II1-E (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
JL5 07/22/03 10/25/02 98. 748 12. 52
JMB 07/23/03 06/11/03 99. 872 1.28
JN1L 07/24/03 06/12/03 99. 876 1.24
JP6 07/25/03 09/26/02 98. 582 14.18
JSO 07/28/03 10/29/02 98. 821 11.79
JT8 07/29/03 12/30/02 99. 250 7.50
JUs 07/30/03 10/31/02 98. 867 11. 33
Jv3 07/31/03 01/30/03 99. 373 6. 27
JW. 08/01/03 01/02/03 99. 262 7.38
JZ4 08/04/03 11/04/02 98. 900 11. 00
313312KA7 08/05/03 08/08/02 98. 371 16. 29
KB5 08/06/03 10/29/02 98. 775 12. 25
KC3 08/07/03 02/06/03 99. 378 6.22
KD1 08/08/03 06/09/03 99. 815 1.85
K& 08/11/03 05/09/03 99. 700 3.00
KH2 08/12/03 05/20/03 99. 732 2.68
KJ8 08/13/03 07/11/03 99.911 0. 89
KK5 08/14/03 08/30/02 98. 313 16. 87
KL3 08/15/03 11/07/02 98. 962 10. 38
KP4 08/18/03 07/22/03 99. 927 0.73
K@ 08/19/03 08/07/03 99. 968 0.32
KRO 08/20/03 05/20/03 99. 706 2.94
KS8 08/21/03 08/30/02 98. 279 17. 21
KT6 08/22/03 01/09/03 99. 200 8.00
KW 08/25/03 02/24/03 99. 373 6.27
KX7 08/26/03 08/18/03 99. 978 0.22
KY5 08/27/03 02/26/03 99. 373 6. 27
Kz2 08/28/03 08/21/03 99. 982 0.18
313312LA6 08/29/03 10/22/02 98. 462 15. 38
LE8 09/02/03 06/02/03 99. 701 2.99
LF5 09/03/03 12/13/02 99. 017 9. 83
LG3 09/04/03 07/02/03 99. 828 1.72
LH1 09/05/03 11/06/02 98. 771 12. 29
LL2 09/08/03 05/12/03 99.617 3.83
LMD 09/09/03 07/10/03 99. 836 1.64
LN8 09/10/03 07/15/03 99. 845 1.55
LP3 09/11/03 08/13/03 99. 917 0. 83
LQL 09/12/03 07/11/03 99. 830 1.70
LT5 09/15/03 12/17/02 98. 980 10. 20
LU2 09/16/03 09/02/03 99. 961 0.39
LVO 09/17/03 06/17/03 99. 760 2.40
LW8 09/18/03 08/15/03 99. 904 0. 96
LX6 09/19/03 04/23/03 99. 503 4.97
313312MA5 09/22/03 05/07/03 99. 563 4. 37
MB3 09/23/03 03/27/03 99. 405 5.95
MC1 09/24/03 10/31/02 98. 624 13.76



Section II1-E (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
MD9 09/25/03 09/04/03 99. 942 0. 58
ME7 09/26/03 12/13/02 98. 924 10. 76
MHO 09/29/03 02/28/03 99. 260 7.40
MI6 09/30/03 09/17/03 99. 966 0.34
MK3 10/01/03 07/01/03 99. 752 2.48
ML1  10/02/03 10/02/02 98. 398 16. 02
MW  10/03/03 02/03/03 99. 160 8.40
MO 10/06/03 02/03/03 99. 149 8.51
MR8 10/07/03 11/07/02 98. 710 12.90
Ms6 10/08/03 07/15/03 99. 769 2.31
Mr4 10/09/03 04/23/03 99. 432 5. 68
MJl 10/10/03 07/11/03 99. 755 2.45
My3 10/14/03 11/13/02 98. 707 12. 93
MZO 10/ 15/03 12/27/02 98. 929 10. 71
313312NA4 10/16/03 09/10/03 99. 899 1.01
NB2 10/17/03 10/18/02 98. 210 17.90
NE6 10/20/03 09/26/03 99. 932 0. 68
NF3 10/21/03 10/03/03 99. 951 0.49
NGL 10/22/03 10/03/03 99. 948 0.52
NH9 10/23/03 10/06/03 99. 954 0. 46
NJ5 10/24/03 07/29/03 99. 751 2.49
NMB  10/27/03 02/03/03 99. 069 9.31
NN6 10/28/03 12/30/02 98. 909 10.91
NP1 10/29/03 10/08/03 99. 945 0.55
NQ@@ 10/30/03 10/10/03 99. 947 0.53
NR7 10/31/03 11/01/02 98.514 14. 86
NUO 11/03/03 12/13/02 98. 723 12. 77
NvV8 11/04/03 11/04/02 98. 459 15. 41
NW6 11/05/03 09/05/03 99. 827 1.73
NX4 11/06/03 11/06/02 98. 479 15.21
NY2 11/07/03 11/07/02 98. 560 14. 40
313312PBO0 11/10/03 05/06/03 99. 389 6.11
PD6 11/12/03 09/12/03 99. 829 1.71
PE4 11/13/03 12/27/02 98.814 11. 86
PF1 11/14/03 04/24/03 99. 320 6. 80
PJ3 11/17/03 12/04/02 98. 540 14. 60
PKO 11/18/03 09/26/03 99. 848 1.52
PL8 11/19/03 09/19/03 99. 831 1.69
PM6 11/20/03 04/24/03 99. 300 7.00
PN4 11/21/03 11/22/02 98. 443 15. 57
PR5 11/24/03 05/23/03 99. 430 5.70
PS3 11/25/03 11/27/02 98. 467 15. 33
PT1 11/26/03 08/26/03 99.734 2. 66
PYO 12/01/03 05/01/03 99. 316 6. 84
Pz7 12/02/03 06/03/03 99. 424 5.76
313312QA1 12/03/03 12/03/02 98. 428 15.72
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Section II1-E (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest (Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
@9 12/04/03 10/03/03 99. 826 1.74
QC7 12/05/03 01/31/03 98. 922 10. 78
Q-0 12/08/03 09/08/03 99. 740 2.60
Q= 12/09/03 11/13/03 99. 929 0.71
@6 12/10/03 12/10/02 98. 530 14. 70
Q2 12/11/03 11/14/03 99. 926 0.74
K9 12/12/03 09/05/03 99. 720 2.80
QN3  12/15/03 02/26/03 98. 986 10. 14
QP8 12/16/03 10/21/03 99. 843 1.57
Q¥ 12/17/03 09/15/03 99.734 2. 66
QR4 12/18/03 12/18/02 98. 560 14. 40
@2 12/19/03 03/27/03 99. 117 8. 83
QU5 12/22/03 09/24/03 99. 750 2.50
QM8 12/23/03 09/23/03 99. 742 2.58
313312RC6 12/29/03 02/28/03 98. 944 10. 56
RD4 12/30/03 12/30/02 98. 652 13. 48

RE2 12/31/03 10/02/03 99. 748 2.52



Section I11-F
FEDERAL HOVE LOAN MORTGAGE CORPORATI ON
Short-Term Obligations Issued at a
Di scount and Maturing in 2003

Di scount to be

| ssue Price Reported as 2003
Ccusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Anmount ) Maturity Val ue)
313396AB9 01/02/03 01/02/02 97.729 22.71
AC7 01/03/03 02/21/02 98. 183 18. 17
AFO 01/06/03 01/15/02 98. 190 18. 10
AG3 01/07/03 11/12/02 99. 810 1.90
AH6 01/08/03 01/09/02 97. 890 21.10
AJ2 01/09/03 10/08/02 99. 575 4.25
AK9 01/10/03 01/11/02 97.927 20.73
AN3 01/13/03 01/18/02 98. 000 20. 00
AP8 01/14/03 11/18/02 99. 803 1.97
AQ 01/15/03 07/12/02 99. 117 8.83
AR4 01/16/03 10/15/02 99. 563 4.37
AS2 01/17/03 02/01/02 97. 832 21.68
AWB 01/21/03 11/25/02 99. 803 1.97
AX1 01/22/03 02/05/02 97.943 20. 57
AY9 01/23/03 10/22/02 99. 561 4.39
AZ6 01/24/03 07/11/02 99. 064 9. 36
313396BC6 01/27/03 03/13/02 97. 849 21.51
BD4 01/28/03 12/02/02 99. 799 2.01
BE2 01/29/03 06/20/02 98. 885 11.15
BF9 01/30/03 01/30/02 97. 668 23.32
BGr 01/31/03 03/15/02 97.764 22. 36
BK8 02/03/03 07/25/02 99. 126 8.74
BL6 02/04/03 12/09/02 99. 799 2.01
BMA 02/05/03 02/07/02 97.872 21.28
BN2 02/06/03 11/05/02 99. 632 3.68
BP7 02/07/03 02/07/02 97. 861 21. 39
BS1 02/10/03 10/24/02 99. 488 5.12
BT9 02/11/03 12/16/02 99. 797 2.03
BU6 02/12/03 02/14/02 97.762 22. 38
Bv4 02/13/03 11/12/02 99. 680 3.20
BW2 02/14/03 02/15/02 97. 755 22. 45
313396CA9 02/18/03 12/23/02 99. 798 2.02
CB7 02/19/03 10/22/02 99. 443 5.57
CC5 02/20/03 10/16/02 99. 425 5.75
CD3 02/21/03 11/07/02 99. 635 3.65
C& 02/24/03 11/15/02 99. 654 3. 46
CH4 02/25/03 12/30/02 99. 802 1.98
CJ0 02/26/03 01/08/03 99. 834 1.66
CK7 02/27/03 02/27/02 97.729 22. 71
CL5 02/28/03 06/17/02 98. 663 13. 37
CP6 03/03/03 03/07/02 97. 643 23.57
C4 03/04/03 01/06/03 99. 804 1.96
CR2 03/05/03 12/31/02 99. 787 2.13
CsS0O 03/06/03 12/03/02 99. 672 3.28
CT8 03/07/03 03/27/02 97. 413 25.87
CW 03/10/03 12/27/02 99. 749 2.51
CX9 03/11/03 01/13/03 99. 807 1.93
Cy7 03/12/03 10/18/02 99. 331 6. 69
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Cz4
313396DA8
DD2
DEO
DF7
DGb
DH3
DL4
Dve
DNO
DP5
DB
D17
DU4
Dv2
DWD
DX8
313396EA7
EB5
EC3
ED1
EE9
EH2
EJ8
EK5
EL3
EML
EQ2
ERO
ES8
ET6
EU3
EX7
EY5
EZ2
313396FA6
FB4
FE8
FF5
FG3
FH1
FJ7
FMD
FN8
FP3
FQL
FRO
FU2

Maturity
Dat e
03/ 13/ 03
03/ 14/ 03
03/ 17/ 03
03/ 18/ 03
03/ 19/ 03
03/ 20/ 03
03/ 21/ 03
03/ 24/ 03
03/ 25/ 03
03/ 26/ 03
03/ 27/ 03
03/ 28/ 03
03/ 31/ 03
04/ 01/ 03
04/ 02/ 03
04/ 03/ 03
04/ 04/ 03
04/ 07/ 03
04/ 08/ 03
04/ 09/ 03
04/ 10/ 03
04/ 11/ 03
04/ 14/ 03
04/ 15/ 03
04/ 16/ 03
04/ 17/ 03
04/ 18/ 03
04/ 21/ 03
04/ 22/ 03
04/ 23/ 03
04/ 24/ 03
04/ 25/ 03
04/ 28/ 03
04/ 29/ 03
04/ 30/ 03
05/ 01/ 03
05/ 02/ 03
05/ 05/ 03
05/ 06/ 03
05/ 07/ 03
05/ 08/ 03
05/ 09/ 03
05/ 12/ 03
05/ 13/ 03
05/ 14/ 03
05/ 15/ 03
05/ 16/ 03
05/ 19/ 03

Section II1-F (continued)

| ssue

Dat e
12/ 10/ 02
07/ 09/ 02
10/ 18/ 02
01/ 21/ 03
03/ 21/ 02
12/ 17/ 02
04/ 18/ 02
03/ 18/ 03
01/ 27/ 03
10/ 16/ 02
03/ 27/ 02
06/ 17/ 02
04/ 08/ 02
10/ 01/ 02
04/ 03/ 02
12/ 03/ 02
12/ 13/ 02
04/ 08/ 02
02/ 10/ 03
12/ 17/ 02
01/ 07/ 03
04/ 17/ 02
12/ 16/ 02
05/ 30/ 02
07/ 05/ 02
01/ 14/ 03
05/ 24/ 02
11/ 21/ 02
01/ 31/ 03
12/ 18/ 02
04/ 24/ 02
05/ 01/ 02
06/ 04/ 02
02/ 26/ 03
05/ 29/ 02
12/ 24/ 02
05/ 03/ 02
04/ 28/ 03
03/ 10/ 03
05/ 06/ 03
02/ 04/ 03
05/ 24/ 02
05/ 09/ 03
03/ 17/ 03
11/ 04/ 02
02/ 11/ 03
10/ 28/ 02
10/ 18/ 02

| ssue Price
(% of Principa

Amount )

Di scount to be
Reported as 2003
I nterest (Per $1, 000
Maturity Val ue)

COWNFPRONWORO
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Section II1-F (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
FVO 05/20/03 03/24/03 99. 812 1.88
FW8 05/21/03 04/23/03 99.911 0. 89
FX6 05/22/03 05/22/02 97.536 24. 64
FY4 05/23/03 10/24/02 99. 027 9.73
313396CGC1 05/27/03 03/31/03 99. 814 1.86
GD9 05/28/03 11/14/02 99. 334 6. 66
GE7 05/29/03 11/13/02 99. 316 6.84
G4 05/30/03 07/10/02 98. 245 17.55
GJ6 06/02/03 11/01/02 99. 178 8.22
GK3 06/03/03 07/03/02 98. 185 18. 15
GwW 06/05/03 03/04/03 99. 683 3. 17
G\N7 06/06/03 12/13/02 99. 392 6. 08
GR8 06/09/03 04/07/03 99. 801 1.99
GS6 06/10/03 12/02/02 99. 314 6. 86
@J1 06/12/03 03/11/03 99. 716 2.84
Gv9 06/13/03 06/25/02 98. 009 19.91
Gy3 06/16/03 06/25/02 97.993 20. 07
&0 06/17/03 02/06/03 99. 560 4.40
313396HA4 06/18/03 07/18/02 98. 251 17. 49
HB2 06/19/03 06/19/02 97. 830 21.70
HCO 06/20/03 11/18/02 99. 239 7.61
HF3 06/23/03 06/25/02 97.933 20. 67
HGL 06/24/03 01/24/03 99. 497 5. 03
HH9 06/ 25/ 03 06/27/02 97.983 20. 17
HJ5 06/26/03 01/30/03 99.514 4. 86
HK2 06/27/03 07/01/02 97.994 20. 06
HN6 06/30/03 07/01/02 97.978 20. 22
HP1 07/01/03 12/02/02 99. 256 7.44
H®@ 07/02/03 01/15/03 99. 435 5. 65
HR7 07/03/03 04/01/03 99. 704 2.96
Hv8 07/07/03 12/05/02 99. 239 7.61
HW6 07/08/03 05/12/03 99. 819 1.81
HX4 07/09/03 05/02/03 99. 785 2.15
HY2 07/10/03 02/25/03 99. 546 4.54
Hz9 07/11/03 08/21/02 98. 542 14. 58
313396JD6 07/15/03 04/01/03 99. 668 3.32
JE4 07/16/03 02/25/03 99. 526 4.74
JF1 07/17/03 07/17/02 98. 053 19. 47
J&® 07/18/03 10/18/02 98. 703 12. 97
JKO 07/21/03 11/22/02 99. 130 8.70
JL8 07/22/03 05/08/03 99. 768 2.32
JM6  07/23/03 10/24/02 98. 738 12. 62
JN4  07/24/03 04/22/03 99. 694 3.06
JP9 07/25/03 10/25/02 98. 749 12.51
JS3 07/28/03 01/29/03 99. 405 5.95
JT1 07/29/03 06/02/03 99. 813 1.87
Jus 07/30/03 07/30/02 98. 155 18. 45
Jv6é 07/31/03 03/31/03 99.610 3.90
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Jz7
313396KA0
KB8
KCo6
KD4
KGr
KH5
KJ1
KK8
KL6
KP7
KQ®
KR3
KS1
KT9
KW
KX0
KY8
KZ5
313396LA9
LE1
LF8
LGG
LH4
LL5
LM3
LN1
LP6
LQ4
LT8
LUS
LV3
LW
LX9
313396IVA8
VB6
MC4
VD2
MEO
VH3
M9
VK6
M_4
Mwe
MR
MR1
V59

Maturity
Dat e
08/ 01/ 03
08/ 04/ 03
08/ 05/ 03
08/ 06/ 03
08/ 07/ 03
08/ 08/ 03
08/ 11/ 03
08/ 12/ 03
08/ 13/ 03
08/ 14/ 03
08/ 15/ 03
08/ 18/ 03
08/ 19/ 03
08/ 20/ 03
08/ 21/ 03
08/ 22/ 03
08/ 25/ 03
08/ 26/ 03
08/ 27/ 03
08/ 28/ 03
08/ 29/ 03
09/ 02/ 03
09/ 03/ 03
09/ 04/ 03
09/ 05/ 03
09/ 08/ 03
09/ 09/ 03
09/ 10/ 03
09/ 11/ 03
09/ 12/ 03
09/ 15/ 03
09/ 16/ 03
09/ 17/ 03
09/ 18/ 03
09/ 19/ 03
09/ 22/ 03
09/ 23/ 03
09/ 24/ 03
09/ 25/ 03
09/ 26/ 03
09/ 29/ 03
09/ 30/ 03
10/ 01/ 03
10/ 02/ 03
10/ 03/ 03
10/ 06/ 03
10/ 07/ 03
10/ 08/ 03

Section II1-F (continued)

| ssue

Dat e
08/ 02/ 02
12/ 04/ 02
03/ 06/ 03
08/ 05/ 03
03/ 27/ 03
09/ 04/ 02
02/ 26/ 03
02/ 26/ 03
10/ 15/ 02
08/ 14/ 02
08/ 26/ 02
02/ 25/ 03
02/ 26/ 03
02/ 05/ 03
02/ 24/ 03
08/ 23/ 02
10/ 01/ 02
06/ 30/ 03
01/ 06/ 03
03/ 03/ 03
08/ 29/ 02
12/ 24/ 02
09/ 03/ 02
04/ 03/ 03
09/ 30/ 02
03/ 06/ 03
05/ 27/ 03
12/ 11/ 02
09/ 11/ 02
09/ 17/ 02
12/ 09/ 02
07/ 02/ 03
10/ 17/ 02
06/ 17/ 03
09/ 19/ 02
10/ 23/ 02
05/ 15/ 03
10/ 24/ 02
05/ 21/ 03
10/ 21/ 02
10/ 01/ 02
11/ 26/ 02
10/ 02/ 02
05/ 15/ 03
05/ 05/ 03
05/ 05/ 03
05/ 22/ 03
03/ 25/ 03

| ssue Price
(% of Principa

Amount )

Di scount to be
Reported as 2003
I nterest (Per $1, 000
Maturity Val ue)
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Section II1-F (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Amount ) Maturity Val ue)
Mr7 10/09/03 10/09/02 98. 322 16. 78
MJ4 10/ 10/ 03 05/22/03 99. 569 4.31
MY6 10/ 14/03 08/05/03 99. 796 2.04
Mz3 10/ 15/03 10/16/02 98. 239 17.61
313396NA7 10/16/03 07/15/03 99. 738 2.62
NB5 10/17/03 10/22/02 98. 200 18. 00
NE9 10/20/03 10/22/02 98. 185 18. 15
NF6 10/21/03 06/10/03 99. 616 3.84
NG 10/22/03 10/ 23/02 98. 206 17.94
NH2 10/23/03 07/22/03 99. 733 2. 67
NJ8 10/24/03 12/26/02 98. 935 10. 65
NML  10/27/03 10/28/02 98. 402 15. 98
NN9 10/28/03 04/17/03 99. 353 6. 47
NP4 10/29/03 04/01/03 99. 349 6.51
NQ@2 10/30/03 04/01/03 99. 346 6. 54
NRO 10/31/03 11/21/02 98. 643 13. 57
NU3 11/03/03 11/19/02 98. 691 13. 09
NVl 11/04/03 07/21/03 99. 706 2.94
NV 11/05/03 06/11/03 99. 600 4.00
NX7 11/06/03 11/06/02 98. 499 15.01
NY5 11/07/03 01/03/03 98. 888 11.12
313396PB3 11/10/03 11/19/02 98. 616 13. 84
PD9 11/12/03 11/14/02 98. 659 13.41
PE7 11/13/03 12/05/02 98. 647 13.53
PF4 11/14/03 11/15/02 98. 635 13. 65
PJ6 11/17/03 12/05/02 98. 622 13.78
PK3 11/18/03 06/05/03 99. 502 4.98
PL1 11/19/03 02/26/03 99. 106 8.94
PWO 11/20/03 01/31/03 98. 999 10.01
PN7 11/21/03 03/28/03 99. 246 7.54
PR8 11/24/03 06/23/03 99.619 3.81
PS6 11/25/03 05/27/03 99. 462 5.38
PT4 11/26/03 11/26/02 98. 479 15. 21
PV9 11/28/03 04/24/03 99. 285 7.15
PY3 12/01/03 05/16/03 99. 392 6. 08
Pz0 12/02/03 06/02/03 99. 441 5.59
3133960QB2 12/04/03 12/04/02 98. 428 15.72
QCO 12/05/03 02/04/03 98. 944 10. 56
QF3 12/08/03 05/07/03 99. 349 6.51
QGL 12/09/03 07/07/03 99. 587 4.13
Q9 12/10/03 12/11/02 98. 584 14.16
Q5 12/11/03 05/16/03 99. 356 6. 44
@2 12/12/03 01/23/03 98. 887 11.13
Q\6 12/15/03 01/07/03 98.718 12. 82
QP1 12/16/03 06/13/03 99. 499 5.01
QX® 12/17/03 12/17/02 98. 570 14. 30
QrR7 12/18/03 02/13/03 98. 973 10. 27
@5 12/19/03 01/14/03 98. 776 12. 24
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Q29
313396RC9
RD7
RES

Maturity
Dat e
12/ 22/ 03
12/ 23/ 03
12/ 24/ 03
12/ 26/ 03
12/ 29/ 03
12/ 30/ 03
12/ 31/ 03

Section II1-F (continued)

| ssue

Dat e
12/ 24/ 02
06/ 17/ 03
06/ 26/ 03
08/ 15/ 03
01/17/ 03
02/ 04/ 03
12/ 31/ 02

| ssue Price
(% of Principa

Amount )

Di scount to be
Reported as 2003
I nterest (Per $1, 000
Maturity Val ue)
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Section I11-G
FEDERAL AGRI CULTURAL MORTGAGE CORPORATI ON
Short-Term Obligations Issued at a
Di scount and Maturing in 2003

Di scount to be

| ssue Price Reported as 2003
Ccusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Anmount ) Maturity Val ue)
31315KAB6 01/02/03 12/31/02 99. 996 0.04
AC4 01/03/03 01/08/02 97. 860 21. 40
AF7 01/06/03 09/13/02 99. 444 5.56
AG 01/07/03 09/23/02 99. 494 5. 06
AH3 01/08/03 09/30/02 99. 525 4.75
AJ9 01/09/03 10/01/02 99. 536 4.64
AK6 01/10/03 09/20/02 99. 465 5.35
ANO 01/13/03 10/04/02 99.531 4.69
AP5 01/14/03 10/15/02 99. 565 4.35
A3 01/15/03 10/09/02 99. 535 4.65
ARl 01/16/03 01/15/03 99. 996 0.04
AS9 01/17/03 01/16/03 99. 997 0.03
AW 01/21/03 10/16/02 99. 528 4.72
AX8 01/22/03 01/21/03 99. 997 0.03
AY6 01/23/03 01/22/03 99. 997 0.03
AZ3 01/24/03 10/23/02 99. 548 4.52
31315KBC3 01/27/03 12/19/02 99. 859 1.41
BD1 01/28/03 01/27/03 99. 997 0.03
BE9 01/29/03 01/28/03 99. 997 0.03
BF6 01/30/03 10/25/02 99.534 4.66
B64 01/31/03 10/30/02 99. 589 4.11
BK5 02/03/03 11/04/02 99. 611 3.89
BL3 02/04/03 10/31/02 99. 573 4.27
BML 02/05/03 02/04/03 99. 997 0.03
BN9 02/06/03 02/05/03 99. 997 0.03
BP4 02/07/03 08/01/02 99. 098 9.02
BS8 02/10/03 01/15/03 99. 908 0.92
BT6 02/11/03 02/10/03 99. 997 0.03
BU3 02/12/03 11/20/02 99. 697 3.03
Bvl 02/13/03 01/13/03 99. 890 1.10
BW 02/14/03 02/19/02 97. 750 22.50
31315KCA6 02/18/03 11/18/02 99. 670 3.30
CB4 02/19/03 02/18/03 99. 996 0.04
CC2 02/20/03 02/19/03 99. 997 0.03
CDO 02/21/03 02/20/03 99. 997 0.03
CG3 02/24/03 11/25/02 99. 671 3.29
CH1 02/25/03 02/24/03 99. 997 0.03
Cl7 02/26/03 11/25/02 99. 664 3.36
CK4 02/27/03 01/30/03 99. 904 0.96
CL2 02/28/03 10/15/02 99. 354 6. 46
CP3 03/03/03 12/02/02 99. 669 3.31
CQlL 03/04/03 02/07/03 99.913 0. 87
CR9 03/05/03 03/04/03 99. 997 0.03
CS7 03/06/03 03/08/02 97.570 24. 30
CT5 03/07/03 02/03/03 99. 888 1.12
CW8 03/10/03 03/07/03 99. 990 0.10
CX6 03/11/03 03/10/03 99. 997 0.03
Cy4 03/12/03 11/13/02 99. 570 4.30
Cz1 03/13/03 12/13/02 99. 668 3.32
31315KDA5 03/14/03 12/10/02 99. 655 3.45
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DP2
DQD
DT4
DUL
DV9
DWW
DX5

31315KEA4
EB2
ECO
EDS
EE6
EHO
EJ5
EK2
ELO
EQO
ER7
ES5
ET3
EWO
EX4
EY2
EZ9

31315KFA3
FB1
FES
FF2
FQD
FHS
FJ4
FMWY7
FNS
FPO
FQ8
FR6
FU9
FV7
FW6
FX3
FY1
31315KGC8

Maturity
Dat e
03/ 17/ 03
03/ 18/ 03
03/ 19/ 03
03/ 20/ 03
03/21/03
03/ 24/ 03
03/ 25/ 03
03/ 26/ 03
03/ 27/ 03
03/ 28/ 03
03/ 31/ 03
04/ 01/ 03
04/ 02/ 03
04/ 03/ 03
04/ 04/ 03
04/ 07/ 03
04/ 08/ 03
04/ 09/ 03
04/ 10/ 03
04/ 11/ 03
04/ 14/ 03
04/ 15/ 03
04/ 16/ 03
04/ 17/ 03
04/ 21/ 03
04/ 22/ 03
04/ 23/ 03
04/ 24/ 03
04/ 25/ 03
04/ 28/ 03
04/ 29/ 03
04/ 30/ 03
05/ 01/ 03
05/ 02/ 03
05/ 05/ 03
05/ 06/ 03
05/ 07/ 03
05/ 08/ 03
05/ 09/ 03
05/ 12/ 03
05/ 13/ 03
05/ 14/ 03
05/ 15/ 03
05/ 16/ 03
05/ 19/ 03
05/ 20/ 03
05/ 21/ 03
05/ 22/ 03
05/ 23/ 03
05/ 27/ 03

Section I11-G (conti nued)

| ssue

Dat e
01/ 15/ 03
02/ 14/ 03
12/ 19/ 02
03/ 19/ 03
12/ 06/ 02
02/ 12/ 03
03/ 24/ 03
01/ 17/ 03
01/ 09/ 03
12/ 23/ 02
11/13/02
01/ 17/ 03
04/ 01/ 03
01/ 13/ 03
04/ 08/ 02
04/ 04/ 03
02/ 04/ 03
01/ 02/ 03
01/ 10/ 03
01/07/ 03
04/ 11/ 03
03/ 26/ 03
03/ 19/ 03
01/ 23/ 03
04/ 17/ 03
04/ 21/ 03
03/ 03/ 03
04/ 23/ 03
01/ 24/ 03
04/ 25/ 03
01/ 30/ 03
02/ 03/ 03
01/ 17/ 03
02/ 04/ 03
05/ 02/ 03
04/ 09/ 03
12/ 20/ 02
05/ 07/ 03
05/ 08/ 03
05/ 09/ 03
02/ 14/ 03
03/ 24/ 03
02/ 14/ 03
05/ 15/ 03
02/ 19/ 03
02/ 13/ 03
02/ 21/ 03
05/ 24/ 02
04/ 30/ 03
05/ 23/ 03

| ssue Price
(% of Principa

Anmount )

Di scount to be
Reported as 2003
I nterest (Per $1, 000
Maturity Val ue)

N

N
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Section I11-G (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Anmount ) Maturity Val ue)
GD6 05/28/03 02/28/03 99. 686 3.14
GE4 05/29/03 05/28/03 99. 997 0.03
GF1 05/30/03 03/03/03 99. 687 3.13
GJ3 06/02/03 05/30/03 99. 989 0.11
GKO 06/03/03 04/08/03 99. 812 1.88
G.8 06/04/03 06/03/03 99. 997 0.03
Gvs 06/05/03 03/07/03 99. 700 3.00
G\4 06/06/03 05/15/03 99. 892 1.08
G5 06/09/03 05/13/03 99. 910 0.90
GS3 06/10/03 06/09/03 99. 997 0.03
Grl1 06/11/03 06/10/03 99. 997 0.03
GJg8 06/12/03 03/26/03 99.734 2.66
Gv6 06/13/03 03/12/03 99. 706 2.94
GY0 06/16/03 04/10/03 99. 769 2.31
GZ7 06/17/03 06/16/03 99. 997 0.03
31315KHA1 06/18/03 06/17/03 99. 997 0.03
HB9 06/19/03 03/19/03 99. 688 3.12
HC7 06/20/03 05/28/03 99. 922 0.78
HFO 06/23/03 05/21/03 99. 889 1.11
HG8 06/24/03 06/23/03 99. 997 0.03
HH6 06/25/03 05/23/03 99. 888 1.12
HJ2 06/26/03 06/03/03 99. 922 0.78
HK9 06/27/03 03/26/03 99. 685 3.15
HN3 06/30/03 06/02/03 99. 905 0.95
HP8 07/01/03 03/31/03 99. 691 3.09
HQ 07/02/03 07/01/03 99. 997 0.03
HR4 07/03/03 04/01/03 99. 693 3.07
HV5 07/07/03 04/03/03 99. 686 3.14
HWB 07/08/03 04/04/03 99. 686 3.14
HX1 07/09/03 05/07/03 99. 795 2.05
HY9 07/10/03 03/26/03 99. 638 3.62
Hz6 07/11/03 04/09/03 99. 687 3.13
31315KJC5 07/14/03 04/10/03 99. 686 3.14
JD3 07/15/03 04/23/03 99. 716 2.84
JE1 07/16/03 06/16/03 99. 916 0.84
JF8 07/17/03 04/17/03 99. 687 3.13
JG& 07/18/ 03 04/17/03 99. 683 3.17
JK7 07/21/03 07/18/03 99. 992 0.08
JL5 07/22/03 06/27/03 99.931 0. 69
JM3 07/23/03 04/29/03 99. 714 2.86
JN1 07/24/03 07/23/03 99. 997 0.03
JP6 07/25/03 07/24/03 99. 997 0.03
JSO 07/28/03 07/25/03 99. 992 0.08
JT8 07/29/03 07/28/03 99. 997 0.03
JUs5 07/30/03 04/07/03 99. 718 2.82
Jv3 07/31/03 07/01/03 99. 917 0. 83
JW. 08/01/03 05/01/03 99. 691 3.09
JZ4 08/04/03 08/01/03 99.991 0.09
31315KKA7 08/05/03 08/04/03 99. 997 0.03
KB5 08/06/03 08/05/03 99. 997 0.03
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KH2
KJ8
KK5
KL3
KP4
KQ2
KRO
KS8
KT6
KW
KX7
KY5
KZ2
31315KLAG
LE8
LF5
LG3
LH1
LL2
LMD
LN8
LP3
LQL
LTS
LU2
LVO
L8
31315KMA5
VB3
MC1
VD9
MVE7
MHO
M 6
VK3
M1
MvB
MO
VR8
V56
Mr4
MJ1
MY3
MZO
31315KNA4
NB2
NE6

Maturity
Dat e
08/ 07/ 03
08/ 08/ 03
08/ 11/ 03
08/ 12/ 03
08/ 13/ 03
08/ 14/ 03
08/ 15/ 03
08/ 18/ 03
08/ 19/ 03
08/ 20/ 03
08/ 21/ 03
08/ 22/ 03
08/ 25/ 03
08/ 26/ 03
08/ 27/ 03
08/ 28/ 03
08/ 29/ 03
09/ 02/ 03
09/ 03/ 03
09/ 04/ 03
09/ 05/ 03
09/ 08/ 03
09/ 09/ 03
09/ 10/ 03
09/ 11/ 03
09/ 12/ 03
09/ 15/ 03
09/ 16/ 03
09/ 17/ 03
09/ 18/ 03
09/ 22/ 03
09/ 23/ 03
09/ 24/ 03
09/ 25/ 03
09/ 26/ 03
09/ 29/ 03
09/ 30/ 03
10/ 01/ 03
10/ 02/ 03
10/ 03/ 03
10/ 06/ 03
10/ 07/ 03
10/ 08/ 03
10/ 09/ 03
10/ 10/ 03
10/ 14/ 03
10/ 15/ 03
10/ 16/ 03
10/ 17/ 03
10/ 20/ 03

Section I11-G (conti nued)

| ssue

Dat e
06/ 19/ 03
08/ 07/ 03
07/ 21/ 03
08/ 11/ 03
05/ 14/ 03
05/ 19/ 03
07/ 15/ 03
08/ 15/ 03
08/ 18/ 03
07/ 21/ 03
05/ 21/ 03
07/ 17/ 03
05/ 22/ 03
08/ 25/ 03
07/ 23/ 03
07/ 16/ 03
08/ 05/ 03
08/ 29/ 03
08/ 29/ 03
08/ 07/ 03
09/ 04/ 03
08/ 05/ 03
09/ 08/ 03
06/ 05/ 03
09/ 10/ 03
06/ 12/ 03
09/ 12/ 03
08/ 15/ 03
09/ 16/ 03
06/ 19/ 03
09/ 18/ 03
08/ 20/ 03
08/ 27/ 03
06/ 30/ 03
04/ 09/ 03
06/ 27/ 03
07/ 01/ 03
06/ 20/ 03
08/ 08/ 03
09/ 04/ 03
07/ 08/ 03
07/ 07/ 03
10/ 07/ 03
07/ 10/ 03
07/ 14/ 03
07/ 15/ 03
09/ 16/ 03
07/ 29/ 03
10/ 16/ 03
07/ 17/ 03

| ssue Price
(% of Principa

Anmount )

Di scount to be
Reported as 2003
I nterest (Per $1, 000
Maturity Val ue)
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Section I11-G (continued)

Di scount to be

| ssue Price Reported as 2003
Cusl P Maturity | ssue (% of Principal I nterest(Per $1, 000
Nunber Dat e Dat e Anmount ) Maturity Val ue)
NF3 10/21/03 10/20/03 99. 997 0.03
NGL 10/22/03 09/23/03 99. 915 0.85
NHO 10/23/03 10/22/03 99. 997 0.03
NJ5 10/24/03 10/23/03 99. 997 0.03
NMB 10/27/03 09/ 24/ 03 99. 904 0.96
NN6 10/28/03 10/27/03 99. 997 0.03
NP1 10/29/03 08/01/03 99. 726 2.74
NQ 10/30/03 07/23/03 99.711 2.89
NR7 10/31/03 10/30/03 99. 997 0.03
NUO 11/03/03 08/01/03 99. 710 2.90
NV8 11/04/03 11/03/03 99. 997 0.03
NWs 11/05/03 11/04/03 99. 997 0.03
NX4 11/06/03 11/05/03 99. 997 0.03
NY2 11/07/03 11/06/03 99. 997 0.03
31315KPBO 11/10/03 11/07/03 99. 992 0.08
PD6 11/12/03 11/10/03 99. 995 0.05
PE4 11/13/03 08/13/03 99. 719 2.81
PF1 11/14/03 11/13/03 99. 997 0.03
P& 11/15/03 08/01/03 99. 642 3.58
PJ3 11/17/03 08/14/03 99. 712 2.88
PKO 11/18/03 11/17/03 99. 997 0.03
PL8 11/19/03 11/18/03 99. 997 0.03
PM6 11/20/03 08/21/03 99.724 2.76
PN4 11/21/03 10/22/03 99.914 0. 86
PR5 11/24/03 08/29/03 99. 727 2.73
PS3 11/25/03 08/27/03 99. 725 2.75
PYO 12/01/03 08/28/03 99. 707 2.93
31315LR91 12/03/03 12/04/02 98. 392 16. 08
31315KQB9 12/04/03 09/04/03 99. 722 2.78
QC7 12/05/03 11/03/03 99. 907 0.93
QH6 12/10/03 08/21/03 99. 664 3.36
Q2 12/11/03 11/13/03 99.918 0.82
K9 12/12/03 11/12/03 99.913 0. 87
QR4 12/18/03 09/18/03 99. 727 2.73
@2 12/19/03 09/10/03 99. 697 3.03
QY5 12/22/03 09/30/03 99. 749 2.51
QA8 12/23/03 09/29/03 99. 745 2.55
31315KRC6 12/29/03 09/25/03 99. 712 2.88
RD4 12/30/03 01/03/03 98. 556 14. 44
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